
Natural Gas

April ') 2008

Vlr. (. Ii;irl«s I'erreni

Cliiel ( lerl Administrator
Pul&lic 4eri ice C.'&&mtnissiott of Soutlt ('. art&lina

I 01 I x.oct&tive Ceilter Drii'c. Sttttc I 0('l

Coll&till'iil. Soutll Cart&litla 2')" 10

Re I )( el «t ts(o. o0() I -4 I 0-Ci.

Detir XIr. I «rreni

I=ric lt s. d is Supplen&«ntal Data for Vi«clmont s Deferred Account-Hedging Program reports for
'.xlt&~ etnher 007 to .Iaiiuar) 200K.

If ) t&tt i

agee

an) questions. pl«ase teel lr«c to c&&ntact me.

8 I l&c«r « I» .

.I«it lit l ul'l

M;& tutgr r-Regulator) Reporting
70-'- I -4560
lertn) . ', urr'ri: Piedmt&ntn:&. ct&tn

I:.nol&is ircs

C': t)R ~

nost &tr s Box 33068 (.hariotta. North Carolina 28233

/:/:3 ?

Illllll]o°,Natural Gas

April 9 2008

Mr. (harlcs Ierreni

Chicl( lerk Administrator

Public V,er_ice Comnlission of South Carolina

101 t xccutive Center Drive. Suite 100

Coltm]tqa. South Carolina 29210

Re l)t,cket No. 2001-410-G.

C)v;._ : :" : _ t

...... C);.:'( '.-I
.-'"-, 2"' :- .....
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Dear \lr. l-crreni:

En_ h,s,. d _s Supplemental Data for Piedmont's Deterred Account-Hedging Program reports for
Nox elr.,i_cr 2007 to .lanuarx 2008.

I1"_ ou i axe an 3 questions, please feel frec to contact me.

Sinccrvl\.

Jenn\ } urr

ManaD.'r-Rcgulatorx Reporting
70,_'_-_,3 t _4560

Jenn'.. ! urrf:L Piedmontng.com

Posl, )ff c, Box ,33068 Charlotte. North Carolina 28233



Mark-to-Market Report
SC Hedging Plan

Report Date: 11/30/2007
Summary: Closed Positions - 1st Review Penod

Closed Positions 2nd Rewew Penod

Closed Positions —3rd Rewew Penod

i:losed Positions — 4tri Rawev. Penod

closed posn&ins - 5tn Review period

Closed Positions - Fifth Rexhew Period

$949,450

$1 065,640

$851,680

$2 463,690

$3 369220

$2,424, 270

$400,810

$795 290

$4,925,500

($1,385,730)

$1,474 820

($664,830)

($56,390)

$2,461.810

($4 754, 950)

Pehod Tool Counts

Original MMBtus
Trade Purchased
Date Per Month

Sbtke/
Fixed
Price

Purchase
Phce

Ohglnal
Purchase

Cost/Proceeds

Trade/
Exp)radon

Date

Trade/
Expiration

Price

Net Value
Reagzed Resgzed

Value Gain or Loss

May-06
May-06
Mayu)6
May-06
May-06
May-06
May-06
May-06

Jun-Oi:

Jun-06
Jun-06
Jun-0&3

Jun-06
Jun-06
Jun-OF

Jun-06
Jun-06
Jun-06
Jun4)6

Jut-06
Jul-Of&

Jul-06
Jul-06
Jul-06
Jul-06
Jul-06
Jul-06
Jul-Ob
Jul-06
Jut-06

Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug%6
Aug-06
Aug-06
Aug-06
Aug-06
Auq-06
Auq-06
Auq-06

Sep-06
Sep-06
Sep-C6
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sap-06
Sep-06
Sep-G6
Sep-06
Sep-06
Sep-06
Sep-CG
Sep-G6
Sep-G6

Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06

f:ail (E xp reo i

call: old it= xpi ec
Ca I (Exoiredi
Ca I (Expired)
Ca'I (Exciredi

Call (Exernsedl
uture . K

Pi. t (Exp rec i

Cail (E xpireo i

Cali ('r old', (I.xpire: i

Ca I IExpiredj
& ai' &Sold) (I xpire"

Ca I (Exciredi
Ca, l (Exoiredi
Cail (ExCired)
Pi t (Expiredi
Ca I (ExCired)
pi. t (Expireci

!)ettlement

Call
'.all (Sold&

Call
F all (S& Idi

Cali
C8 I I

CBII

Put
CBII

Put
- ettlement

Cali

&. .all (Sold&

Cali

f,all (Sold,
Cail

Pul (Exercisedl
!-ettlen ent
f;all (Sold)

Call

Put (Exerciso)
.'. ettiemenl
&! ali &Sold&

Cat
Pu

Cai
Pu'

Cel
Call IS&ildi

Cal
Call (Sold&

Cav
"all (Sold,

PUI

S iid Futures
Cail

PIJI
I:all &Sold&

Hold Futures
Ca
Put

Call &(&ild

Caii
Put

i:all

infold

Cai
r.all I Sold

Cali
Call i Said

Ca&
Pu' (Exercised

I.'all i Sold
' ettlernen

Ca
Pu (Exe:ised

&.aft i S&iid

: ettierren
Ca

NYMEX
NYMEX

NYMEX

NYMEX

NYM EX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYM EX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NVMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYM EX
NYMEX

NVMEX

11/2/2005
11&2/2005
12&6/2005
1/4/2006
2/1/2006
3/1/2006

4/2 5/2006
3/1/2006

11/2I2005
11/2/2005
12/6/2005
12/6/2005
1I9/2006
2/1/2006
3/1/2006
3/1/2006
5/1/2006
5/1 /2006

5/25/2006

11/4/2005
11/4I2005
12/7/2005
12/7/2005
1/9/2006
2/2/2006
3/2/2006
3/2/2006

5/16/2006
5/16/2006
6/27/2006

11/3/2005
1 1/3/2005
12/6/2005
12/6/2005
1/9/2006
1/9/2006

7/26/2006
1igiZOO6

2/1/2006
2/1/2006

7/26/2006
2i 1/2006
3/1/2006
3&1/2006

5/1 7/2006
5/17/2006

11/2/2005
11/2/2005
12/6/2005
12/6/2005
1/9/2006
1/9/2006
1/9/2006

8/28/2006
2/2/2006
2/2/2006
2/2/2006

8/28/2006
3/1/2006
3/1/2006
3/1/2006

5/26/2006
5/26/2006
5/26/2006

1
' /2/2005

1 1 /2/2005
12/2/2005
12/2/2005
1 &6/2006

1/6/2006
1/6I2006
1/6/2006
2/1/2006
2/1/2006
2/1/2006
2/1/2006
3/6/2006

60 000
50 000
60 000
60 000
60 000
60 000
60 000
60 000

70 000
70 000
60 000
6C 000
70 000
60 000
70 000
70 000

330 000
330 000
330 000

50 000
50 000
50 000
50 000
60 000
50 000
60 000
60 000

270 000
270 000
270 000

50 000
50 &JOO

60 000
60 000
50 000
50 000
50 000
50 000
60 000
60 000
60 000
6G 000
50 000
50 000

x280 000
280 OOC

60 ooo
60 000
60 000
60 000
50 GCC

50 000
50 000
50 000
60 000
60 000
60 000
60 000
60 000
60 000
60 000

290 000
290 000
290 000

90 000
90 000
90 000
90 000
80 000
80 000
80 000
80 000
90 000
90 000
90 OOG

90 000
80 000

10 200
17 000
12 750
10 700
10 300
7 150

5 750

10 350
17 000
12 100
17 000
10 350
10 900
7 350
5 750
7 300
6 150

10 400
18 000
12 950
18 000
10 900
11 200
7 850
5 500
7 100
6 150

10 750
18 400
12 750
17 500
10 200
7 000

17 000
9 750
7 000

17 500
8 000
6 000
7 100
6 050

&1 150
18 500
14 000
20 000
10 500
17 000
6 500
6 472
8 85O
7 000
17 500
56 472
8 100
5 500
14 000
7 250
5 200
11 500

11 000
17 000
12 450
20 000
11 050
6 500
18 000

11 000
7 000
18 500

7 750

$0 900

$0 570
$0 540
$0 555
$0 540
$7 150

$0 880
v

$0 785

$0 590
$0 540
$0 640

$0 210

$6 150

$0 920

$0 770

$0 590
$0 560
$0 580

$0 340

$6 150

$0 935

$0 875

$0 902

$7 000

$1 150

$7 000

$0 740

50 650

$0 980

$0 780

$0 932

$1 530

$0 879

$0 678

$1 120

$1 180

$0 962

$6 500
$1 160

57 000
$1 009

$54,000

$34,200
$32,400
$33,300
$32,400

$61,600
fi

$47, 100

$41,300
$32,400
$44,800

$69,300

$46, 000

$38,500

$35,400
$28,000
$34,800

$91,800

$46,750

$52,500

$45, 100

$69,000

$37,000

$182,000

$58,800

$46, 800

$46,600

$91,800

$52, 740

$196,620

,
~ st

$100,800

$106,200

$76,960

$104 400
tx'

$80 720

4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25/2006

5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006

6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006

7/26/2006
7/26/2006
7/26/2006
7/26I2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006

8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/20G6
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006

9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/20G6
9/26/2006
9/26/2006
9/26/2006
9/26/2006

$0 000
$0 000
$0 Qoo
$0 000
$0 000
$0 000
$7 254
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$O COO

$0 000
$0 000
$0 000
$5 975

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$6 107

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$6 887
$0 000
$0 000
$0 000
$6 887
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$O OOO

$0.000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$4 526
$0 000
$0 000
$0 000
$4 526
$0 000

$0
$0
$0
$0
$0
$Q

$6,240
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($57,750)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($11,610)

$0
$0
$0
$0
$0
$0

($5,650)
$0
$0
$0

($6,780)
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0

($1,400)
$0
$0
$0

($31,680)
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0

($157,920)
$0
$0
$0

($222,660)
$0

($54,000)
$4,800

($34,200)
($32,400)
($33,300)
($32,400)
$6,240
$8,400

($61,600)
$5,600

($47, 100)
$12,000
($41,300)
($32,400)
($44,800)
$14,000
($69,300)
$69,300
($57,750)

($46,000)
$5,000

($38,500)
$10,000
($35,400)
($28,000)
($34,800)
$8,400

($91,800)
$91,800
($11,610)

($46,750)
$5,000

($52,500)
$18,000
($45,100)
$11,500
($5,650)
$5,500

($69,000)
$21,000
($6,780)
$9,000

($37,000)
$16,250

($182,000)
$106,400

($58,800)
$10,200
($46,800)
$12,600
($46,600)
$9,500
$9,000
($1,400)
($91,800)
$30,000
$12,000
($31,680)
($52,740)
$15,600
$8,400

($196,620)
$81,200
$34,800

($100,800)
$27,000

($106,200)
$31,500
($76,960)
$16,000
$16,000

($157,920)
($104,400)
$45,000
$27,000

($222,660)
($80,720)

Mark-to-Market Report

SC Hedging Plan

Report Date: 1113012007

[ Summary." __ Closed POSlhons 1st Review Penod

Closed Positions 2rid Review Period

Closed Positions 3rd Rewew Period

Closed Posmens 4th R_vle,_ Period

Closed POSlhOns - 5th Review Penod

$949,450

$1,065,640

$851,680

$2 463,690

$3369,220

$2,424,270

$400,810

$795290

$4,925,500

($1,385,730)

$1,474820

($664,830)

($56,390)

$2,461,810

($4754,950)

Closed Po_itions - Fifth Review Period

Pedod Tool Coontemarty

May 06

May-06

May436

May-06

May-06

May436

May-06

May-06

Jun-O_,

Jum06

Jun-O6

Jun 06

Jun-06

Jun-06

Jun-O_;

Jun4:]6

Jun-06

Jun--06

Jun4:]6

Jul-06

Jul-06

Jul-06

Jul-06

Jul-06

Jul-06

Jul-06

Jul-06

Jul-06

Jul-O_+

JuI-[X+

Aug-06

Aug@6

Aug-06

Aug4)6

Aug-06

Aug-06

Aug-06

Aug-06

Aug-96

Aug436

Aug 06

Aug-06

Aug-06

Aug 06

Aug-06

Au9436

Sep-06

Sep 06

Sep 06

Sep -06

Sep-06

Sep-06

Sep-06

Sep4D6

Sep-06

Sep-06

Sep-06

Sep-06

Sep436

Sep4}6

Sep436

Sep+£_

Sep-06

Sep-06

Oct-06

Oct 06

Oc1-06

Oct-06

Oct-06

Oc1-06

Oct-06

Oc1436

Oct-06

Oct-06

Oct 06

Oct-06

Oc1-06

(:ail (E xp!re(]l

Catl ._;old (E ×pit ec

Cal (Exclred)

Cal (Expired)

Carl (Excwedl

(:all (Exer( tsedl

utures K

Put (Exp rec )

Carl (E xp_recl_

Calt (Sold) (E xplre,:!

Cal (Ex#lred)

Cal! (.<;old) (:-xpwec,

Ca I (Excwed)

Cail (Exc, rred)

Call (Expwed)

PLt (Explredi

Cad (Expwed)

Pbt (Explredl

Settlement

Call

(:;all (Sold_

Call

(: all (Sold}

Call

Ca+l

Cat1

Put

Call

Pul

S etttement

Call

(;all (Sold)

Cah

Call (Soidi

Call

Put (Exensed)

5ettlement

(:all (Sold/

Call

Put (Exer CiSd)

_: etttement

( all (Soldi

Cal

Pu[

Cal

Put

Cal

,:all (Sold)

CaP

,::all (Sold1

CaU

all (Sold}

Pul

Sold Futures

Cad

Put

[all (Sold)

Sold Futqres

Ca!

Pu[

Call iSold

Cau

Pu!

(all iSold:

Cah

(;all ISold

Call

Call (Sold)

Gait

Put (Exer,:isedi

(:all (Sold

Settlernen,

Ca_:

Put (Exe' :lSed

(:all (Sold:

:;ettlemen-

Ca"

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYME×

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

N_MEX

Original MMBtus Strike/ Original

Tilde Purchased Fixed Purchase Purchase

Date Per Month Price Price Cost/Proceeds

111212005 60 000 10 200 $0 900

11/2/2005 60 O00 17 000 L', 'J ::

12/6/2005 60 000 12 750 $0 570

1/4/2006 60 000 10 700 $0 540

21112006 60 000 10 300 $0 555

3/1/2006 60 000 7 150 $0 540

4/2512006 60 000 57 150

3/1/2006 60 000 5 750 :!_ +I:

111212005 70 000 10 350 $0 880

11f2/2005 70 000 17 000 6

12/6/2005 60 000 12 100 $0 785

12f6/2005 60000 17000 1::

119/2006 70 000 10 350 $0 590

2/1/2006 60 000 10 900 $0 540

3/1/2006 70 000 7 350 $0 640

31112006 70 000 5 750 .'.:

5/1/2006 330 000 7 300 $0 210

51112006 330 000 6 150 _1 !

5/25/2006 330 000 $6 150

11/4/2005 50 000 10 400 $0 920

11/4/2005 50 000 18 000 _:; i!i

12/7/2005 50 000 12 950 $0.770

12/7/2005 50 000 18 000 , _ :

119/2006 60000 19 900 $0 590

21212006 50 000 11 200 $0 560

3/212006 60 000 7 880 $0 580

3/2/2006 60 000 5 500 ::i 14:

511612006 270 900 7 100 $0 340

5/16/2006 270 O00 6 150 ! _'E

612712006 270 000 $6 150

11/3/2005 50 000 10 750 $0 935

11/3/2005 50000 18400 :: 0:

121612005 60 000 12 750 $0 875

12/6/2006 60 000 17 500 _:: : :

1/9/2006 50 000 10 200 $0 902

1/9/2006 50000 7000

7/26/2006 50 000 $7 000

1/912006 50000 17000 ::

2il/2006 60 000 9 750 $1 150

211/2006 60 000 7 000 _: ,;::

712612006 60 000 $7 000

2/1/2006 80 000 17 500 :

3/1f2006 50 000 8 000 $0 740

3Jl/2006 50 000 6 000 :.

5/17/2006 280 000 7 100 $0 650

5/17/2006 280 000 6 050 ! " J:.:

11/2/2005 60000 !1 150 $0980

11/2/2005 60 000 18 500 _-: ! ":

121642005 60 000 14 000 $0 780

12/6/2005 60 000 20 000 ( 21

1/9/2006 50 000 10 500 $0 932

119/2006 50 000 17 000 :- }"

11912006 50 000 6 500 _ I.}

812812006 50 000 6 472

21212006 60 000 8 850 $t 530

2!2/2006 60 000 7 000 ' 5: 5r:?

21212006 60 0O0 17 500 _C 2 }

8/28/2006 60 000 S6 472

3II/2006 60 000 8 100 $0 879

3/1/2006 60 000 5500

31112006 60006 14 000 .- :4:

5/26/2006 290 000 7 250 $0 678

5/26/2006 290000 5200 _,: : :1;

5/26/2006 290 000 11 500 .": :

1_/2/2005 90000 11 000 $1 120

11/2/2005 90 000 17 000 _t:

12/2/2005 90 000 12 450 $1 180

12/2/2005 90 000 20 000

1/6/2006 80 000 11 050 $0 962

1/612006 80 000 6 500 tq }!:

11612006 80 000 18 000 ,<

1/6/2006 80 000 $6 500

2/1/2006 90 000 11 000 $1 t60

2/1/2006 90 O00 7 000 t

2/1/2006 90 000 18 500 : :- :

21112006 90 000 $7000

3/6/2006 80 000 7 750 $1 009

Trade/ Trade/

Expiration ExpWatlon Realized

Date Pt'lce Value

412512006 $0000 $0

4t25/2006 $0 000 $0

4/25/2006 $0 000 $0

4/25/2006 $0 000 $0

412512006 $0000 $0

412512006 $0 000 $0

4/26/2006 $7.254 $6,240

4/2612006 $0000 $0

512512006 $0 000 $0

5125/2006 $0 000 $0

5/2512006 $0000 $0

5/25/2006 $0000 $0

5/25/2006 $0000 $0

5125/2006 $0 000 $0

5/25/2006 $0000 $0

5/2512006 $0.000 $0

512512006 $0000 $0

5/25/2006 $0.000 $0

5/25/2006 $5975 ($57,750)

6/27/2006 $0.000 $0

6/27/2006 $0000 $0

6/27/2006 $0 000 $0

612712006 $0 000 $0

6/27/2006 $0000 $0

612712006 $0000 $0

6/27/2006 $0000 $0

612712006 $0.000 $0

612712006 $0.000 $0

6/27/2006 $0000 $0

612712006 $6 107 ($11,610)

7/26/2006 $0 000 $0

7/26/2006 $0000 $0

7/2612006 $0000 $0

712612006 $0.000 $0

7/26/2006 $0 000 $0

712612006 $0 000 $0

7/26/2006 $6 887 ($5,650)

7/26/2006 $0 000 $0

712612006 $0.000 $0

7/26/2006 $0 000 $0
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7/26/2006 $0000 $0

7/26/2006 $0000 $0

7/26/2006 $0 000 $0
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812812006 $0 000 $0
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$5 000:

$38,500

$10 606
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$12,000
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$16,0O0
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($222,660)
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10/3/2006
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3/27/2007
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80.000
80,000
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150 000
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310 000
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100,000
100 000
100 000
100 000
100 000
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100 000
100 000
100 000
1 00,000
100,000
400.000
400, 000
400, 000

110,000
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110 000
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110 000
110,000
100 000
100 000
100 000
100,000
440 000
440 000
440 000
440, 000
210 000
210 000
210 000
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90 000
80 000

170 000
80 000
80 000
80 000
90 000
90 000
80 000
80 000
90 000
90 000
90 000

340 000
340 000
340 000
170 000
170 000
170 000

70 000
70 000
70 000
60 000
60 000
60 000
70 000
70 000
70 000
60 000
60 QOG

60 000
260 000
260 000
260 000
140 000
&40 000

'20 000
'30 000
120 000
"30 000

10 300
6 000
17 000
9 500
15 000
8 500
6 250
14 000
9 300
6 500

7 300
6 250

12 350
18 000
10 500
7 500

11 500
7 500

19 000
12 150
7 000
17 000
8 000
6 750
12 500

11 000
20 000
7 500
6 116
7 500
12 450
19 500
6 116
7 000
12 000
17 000
6 115
6 500
8 500
13 000
6 116
6 250
8 450
6 113
12 400
6 000
18 000

7 500
7 500
7 179
12 300
6 000
18 000
11 000
20 000
13 400
23 000
12 300
'I 8 000
7 000
8 550
6 500
13 000
8 150
6 250
12 800

12 050
6 000
18 000
10 400
20 000
7 500
11 900
20 000
7 500
12 000
18 000
7 000
8 100
13 000
6 250
8 700
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6 l50
7 000
7 503
7 503
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$0 860

$0 445
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$0 760
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$1 120
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Call (_old) (Excreta

Put (Expired)

Call (Expired)

Call (Sold) {Exp,re 'j

Put (Expired)

Ca_l (Expired)

Call (Sold) (Expired)

Put (Exg,red)

Call (E xDred)

DH[ (Excited}

Call (E>:erclsed

Call (Exerclsedl

Sold Futures

S;)ld F:utures

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYME×

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMFX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

3/6/2006

31612006

2/1/2006

6/29/200_

6/29/200(-

612912006

2/112006

6/5/2006

6/5/2006

6/512006

7/5/2006

7/5/2006

71612006

716/2006

716/2006

91612006

9/6/2006

9/26/2006

10/27/2006

10/31200(

10/3/2006

11/27/2006

11/27/2006

6/2t2006

6/2f2006

71512006

7/5/2006

811/2006

8/!/2006

8/1/2006

9/6/2006

91612006

9/6/2006

912012006

912012006

9/20/2006

715/2006

71512006

71512006

1212612006

8/3/2006

8/3/2006

8/312006

12/26/2006

9/7/2006

91712006

9/7/2006

12t26/2006

9/22/2006

9/22/2006

9/22/2006

12/2612006

10/312006

1013/2006

12/2612006

6/6/2006

61612006

6/6/2006

7151200(:

81112006

1/26/2007

6/6/2006.

6t6/200E

616/200E

7i5/2006

71512006

81112006

8il/2006

9/6/2006

9/6/2006

9/6/2006

9/22/2006

9/2212006

9/22/2006

10/2/2006

10/2/2006

10/2/2006

6/512006

6/5/2006

6/5/2006

71512006

71512006

715/2006

8/1/2006

81112006

81112006

91612006

91612006

91612006

9/21/2006

9/21/2006

9/21/2006

101312006

101312006

1131200 T

11412007

312712007

312712007

80,000

80,000

80000

440000

440000

440,000

440,000

80,000

80,000

80,000

70,000

70,000

150000

150 000

150000

310000

310,000

150000

150O0O

190 000

190,000

90000

100,000

100000

100000

100000

100000

100000

100000

100000

100000

100,000

100,000

400,000

400000

400,000

110,000

110000

110000

110000

110 000

110000

110 000

110,000

100000

100000

100000

I00,000

440 000

440 000

440000

440,000

210 000

210000

210000

110000

110 000

110 000

90 000

80 000

170 000

80 000

80 000

80 006

90 000

90 000

80000

80000

90 006

90 000

90 000

340 000

340 000

340 000

170 000

170 000

170 000

70 000

70000

70 000

60 006

60 000

60 000

70000

70 000

70 000

60000

60 000

60 000

260 000

260000

260 000

140 000

140 000

!20 000

130 000

120 000

130 000

5900

14 500

7 950

5 950

12 450

10300

6 000

17 000

9 500

15 000

8 500

6 250

14 000

9 300

6 500

7 300

6250

12 350

18 000

10 500

7 500

1t 500

7 500

19 000

12 150

7 000

17 000

8 000

6 750

12 500

11 000

20 000

7500

6 116

7 500

12450

19 5O0

6 116

7 000

12 000

17 000

6 115

6 500

8 500

13000

6 116

6 250

8450

6 113

12 400

6 000

18 000

7 500

7 500

7 179

12 300

6 O00

18 000

11 000

20 000

13 400

23 000

12 300

18 000

7 000

8 550

6 500

13 000

8 150

6 250

12 800

12 050

6 000

18 000

10 400

20 000

7 500

11 900

20 O00

7500

12000

18 000

7 000

8 100

13 000

6 250

8 700

6 250

6 750

7 000

7 503

7 503

[;O 146

$5 900

$0 560

(:- 41

$0 !0(

$5 950

$0 89O

{{C: i/_}

$0 660

$0 860

!:: : f}:i

SO 445

$7 148

$0 760

Z : ,:

$8 001

S8002

$(3 907

5 : 5(

$1 060

4h

Sl 350

,0 5(

$0 800

_::b zL:

$0 810

i3'J 400

$1 40O

!::.0 :!9:

"{ :} 2!} _,

$1 520

t:C ,%0

_{C 1:

$1156

S: 430:

$ { ,}{X

$0 883

!(

$0 770

St 210

!{ 4f;

' 40:;

$1 407

• L

$1 600

$1 540

-{ 4,},

$1 470

: £ .--

: ::;4

Sl 120

} ,1£:

$1 150

D:: :*8{: )

_S) 3: i

$1 550

50 _ :',O

:bC F2Ci

$1 850

: 5:(

21: 3"

$2,040

{t_; f{::=

$1 740

!! 45:"

$1 323

t:i: 4":

_:: £,£

$0 980

$0 550

$0 500

2:'%;

$:

$246.400

:4 C {;

$71.200

£ ": ::_40-

$46,200

_:: 4 },',

S129,000

:4 C:?

$137,950

_39 ;53:

$0

$0

$144.400

G'

$0

$0

$90,700

S :0 ('00

S106,000

$135,000

::,2- 01,,C

{ :,0 COC},

$80,000

f !: 00',

$}{ 000

$324,000

,_ i (<: 000

_.:q0 0i

$154,000

'.< :.'7 (}C;;

:_42 9:0

$0

! ) 8 C50

$167,200

i_f,5 (DO_

SO

_21 000

$115,600

$43 (}00

$0

:'J %"8 4 _.:

$388,520

(_ £" 0C'(;

SO

_ CC}O

$161,700

$0

$133,100

_:_/,Z 13.

{{02 eOC}

$112,560

4 C0_:

$144,000

$123,200

(',_:!2 (0C

$132,300

:8 _0 <{'::

$380,800

_$i 19 00{';

$195,500

:$5" _',(, :

$108,500

_:, 16 I(}0

{S_O 4{i_

$111,000

:;30 000

(06 00C

$142,800

!z_'. ,hOE:

4, {}{:(:

$104400

,_XX,

(S27 C', '

$343.980

:': 14{" 80J

$137,200

(_ -c!

$66,000

$65,000

9126/2006

9/26/2006

912612006

912612006

912612006

9/26/2006

9/26/2006

16/27/2006

10/27/20136

10/27/2006

10/27/2006

10/27/2006

10/27/2006

10/27/2006

10/27/2006

10127/2006

10127/2006

16/27/2006

10/27/20O6

1112712006

11/27/2006

11/27/2006

11/27/20O6

11/28/2006

11/2812006

11/28/2006

11/28/2006

11/28/2006

11/28/2006

11/28/2006

11/28/2006

11128/2006

11/28/2006

11128/2006

11/2812006

11/28/2006

1212612006

12/26/2006

12/26/2006

12/26/2006

12/26/2006

12/26/20045

12/26/2006

12/26/2006

12/26/2006

12/26/2006

12/26/2006

12/26/2006

1212612006

12/26/2006

12126/2006

12/26/2006

12/26/2006

12/26/2006

12/26/2006

1212612006

12/26/2006

12/26/2006

7151006

8/11006

112612007

1/29/2007

1/30/2007

1/36/2007

1/30/2007

1/36/2007

1/30/2007

1/30/2007

1/30/2007

1/30/2007

1/30/2007

1/30/2007

1/30/2007

1/30/2007

1/30/2007

1/36/2007

1/30/2007

2/26/2007

2/26/2007

2/26/2007

2/2612007

2/26/2007

2/26/2007

2/26/2007

2/26/2007

2/26/2007

212612007

2/26/2007

2/26/2007

212612007

2/26/2007

2/26/2007

212612007

2/26/2007

1/3/2007

1/412007

3/27/2007

312712007

$0.000

$0.000

$4.526

$0 000

$0 000

$0 000

$4 526

$0000

$0.000

$0.000

$0000

$0 000

$0 000

$0 000

$0.000

$0000

$00O0

$0006

$7148

$0.006

$0.000

$8001

$8.002

$0 000

$0000

$0.000

S0 000

$0000

$0000

$0 000

$0000

$0 000

$0.000

$0000

$0000

$0 000

$0 000

$6000

$0000

$0.000

$0.000

$0000

$0000

$0.000

$0 000

$0000

$6.000

$0000

$6.000

$6000

$0 000

$0000

$0 000

$0 000

$0 000

$6000

$0 000

$6.000

$0060

$0000

$0000

$0000

$0000

$0 000

$6000

$0 000

S0 000

$0 000

$0006

$0.000

$0060

$0 000

$0000

$6.000

$0000

$0 000

$0.060

$0000

$0 000

$0 000

$0 006

$0060

$6000

$0 000

$6000

$0 000

$0 000

$0 000

$0 000

$0 000

$0 000

$0 000

S0000

$0 000

S0 000

S0 000

$0000

$0000

$0

$0

($109,920)

$0

$0

$6

($626,560)

$0

$0

$0

$0

$0

$0

$0

$0

S0

S0

$0

$196,200

S0

$0

$63,090

$70,200

$0

$0

$0

$0

S0

$6

S0

S0

$0

S0

S0

$0

$0

S0

S0

S0

($152,240)

$0

$0

$0

($152,240)

$0

$0

S0

($88,500)

$0

$0

$0

($168,960)

S0

$0

($28,770)

$0

$0

$0

$0

S0

($54,570)

$0

$0

$0

$0

$0

$0

$0

$0

$6

S0

$0

$0

$0

$0

$0

$0

$0

$0

S0

$0

$0

$0

$6

$13

S0

S0

$0

$0

$0

$0

S0

$0

$0

S0

$0

$90,360

$65,390

$31,200

$11,200

($109,920)

($246,400)

$2O2,40O

$44,00O

($626,560)

($71,200)

$18,400

$13,600

($46,2OO)

$8,400

($129,000)

$54,000

$22,500

($137,950)

$38,750

$0

$196,200

(S144,400)

$57,000

$63,090

$70,200

($0O,700)

$30,000

($106,000)

$45,000

($135,000)

$30,0O0

$30,000

($60,060)

S15,000

$25,000

($324,000)

$160,000

$40,000

($154,000)

$27,500

S42,900

($152,240)

$28,050

($167,200)

$55,060

($152,240)

$21,000

(S115,600)

$43,000

($88,500)

$158,400

($388,520)

$88,060

($168,960)

$63,000

($161,700)

($28,770)

($133,100)

$12,430

$53,9O0

$43,200

$32,000

($54,570)

($112,560)

$16,000

$48,000

($144,000)

$33,300

($123,200)

$32,000

($132,300)

$54,900

$30,960

($38O,8OO)

$153,000

$119,000

($195,500)

$64,6O0

$61,000

($106,500)

$16,100

$50,400

($111,000)

$30,000

$36,000

($142,800)

$45,500

$45,500

($104,400)

$48,000

$27,000

($343,980)

$117,000

$143,000

($137,200)

$72,800

($66,0O0)

($65,000)

$90,360

$65,390



Apr-07
Apr-Oi

Apr-07

Apr-07
Apr-07
Apr-07
A pr-07
A pr-07

SUMMARY:

Cal — E&p reC'

Pu' - Expirec
Call (Sold) E xprrec

all- Exp red
C al' &Sold) I xp e,

Pui —Expirec
C;all ISold) I xP re:

Pu' Expirec

NYMEX

NYMEX

NYMEX

NYMEX

NYMFX

NYMLX
NYMEX

NYMEX

1 1/6/2006
11/6/2006
11/6/2006
12/1/2006
12/1/2006
1/3/2007
1/3/2007
1 I4/2007

60,000
60,000
60,000
60,000
60,000

120,000
120,000
130,000

7 850
6 000
14 000
8 250
13 000
5 500
10 050
5 500

$0 751

$0 860

$45 060

$51,600

c r

3/28/2007
3/28/2007
3/28/2007
3I28/2007
3!28!2007
3!28!2007
3/28/2007
3/28/2007

$0 000
$0.000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0
$0
$0
$0
$0
$0
$0
$0

31 385 T30

($45,060)
$15,000
$3,000

($51,600)
$6,000
$30,000
$7,200
$29,900

Mark-to-Market Report
SC Hed ln Plan

Closed Positions - Sixth Review Period

Original MMBtus Original Trade/ Net Value

May-07
May-o, r

May-o.
May-07
May-07
May-0?
May-0/
May-07
May-0 '
May-0'
May-07
May-0'

Jun-Oi'
Jun-Oi'
Jun-0 '

Jun-0 '

Jun-07
Jun-0i'
Jun-07
Jun-07
Jun-07
Jun-07
Jun-0!
Jun-07
Jun-07
Jun-07

Jul-07
Jul-07
Jul-07
Jul-07
Jut-ni
Jul-07
Jul-07
Jul-07
Jul-Oi
Jul-Oi
Jul-07

Aug-07
Aug-0!
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07

Sep-07
Sep-07
Sap-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-G 7

Sep-07
Sep-07
Septi
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07

May-08
May-08

Tool

&'all (fcxerosec
Catt (E.xerosec
Sold Futures
Sold Futures
Celt &EXPIREI.
Put (Exnredi
Call (Sold) (Excxeii
Cali (EXI'IRED
'Call (Sold) (Excireil
Put (E xpired)
Put (Expired)
out (E xpired)

Call - Exerosec
Call — Exi.rosec
Sold Futiires
Sold Futures
Call Expired
out — Expired
Call (Sold) —Exoirec1

all - Expired
Put - Expired
Call (Soir)) - Expired
Put - Expired
"all (Said) - Ex Xre!
Put - Exr!ired
Catt l So& 1) — 9 x circ 4

Cail - Exoired
Put — Expired
C a'I I Sold) — E x a& red
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Put — Ex&iireo
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Cail - ExOired
Put - Ex&xred
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Call - Exoired
Pu — Expired
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Put - Exit&cise. ..
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Sold Futures
Cal: - E:&PIRE C
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Catt (Sold) - E& Plf'E
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Call - E:» PIRE. :)
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Call Ex PIRF Cl

Put EXERCISE
Put EXERCISEI
Put EXERCISEI
Put EXFRCISEI
Put EXERCISE&

SOLDIUTUR=S
SOLD FUTURES
SOLD I UTLIRES
SOLD FUTLIRES
SOLD f LITLIR&=S

Call EXPIRE&i
Call &Sod) — E,&P RE
Call EXPIRED
Call &Sod) — E,&PI-&E

Call EXPIRED
Catt &Sold) — E;&PIRE

C:ail EXPIRE f3

Catt &Sc;id) E &P&RF

Call EXPiRF ' I
C;ail E &PIRF

Cali &Sougnt C.'i F —T
Put &Sold) DF& S

Counte rty

NYMFX

NYMF. X

NYMFX

NYMF. X
NYMF:X

NYMFX
NYMEX
NYMEX

NYMFX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMF. X

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMFX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMF. X

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMF-X

NYMcX

NYMEX

NYMEX

NYMEX
I'IYMEX

NYMFX
NYMEX

NIYMFX

NYMEX

NYMEX

N YIVIEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

Trade
Date

12I29!2006
1 /4!2007

4/25/2007
4/25/2007
11/6/2006
11/6/2006
11/6/2006
I 2/I/2006
12/1/2006

12/29/2006
12/29/2006

1/4/2007

1/3/2007
1/4/2007

5/25/2007
5!25!200i
1 1/6/2006
1 1/6/2006
1 1/6/2006
1 2/1/2006
12/1/2006
12l1!2006
1/3/200i
1/3/2007
I l4/2007
1/4/2007

11/6/2006
1 1!6/2006
1 1/6/2006
12!1/2006
12!1/2006
12/1/2006
1/4/2007
1/4/2007
1/4/2007

6/2 5/200!
6/75/2007

11/6/2006
12/1/2006
1/4/2007
3/1/2007

6!29!200:
7/26/200 '

7/26/200 7

11/6/2006
1 1/6/2006
1 2/ 1/2006
12/1/2006
1!4!2007
1/4/200
2!1/2007
2& 1 l200i
3i 1/2007

6/26/2007
6/29/200 7

11/3/2006
1 2/1/2006

1 l4/2007
3/1/2007

6/29/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8!28!200/
11/3/2006
1 1/3/2006
12/1/2006
12/1/2006
1 !4!2007
1!4/200
2/1/2007
2!1/200,
3&1/200 7

6/29/200i

9I4/200x
9/4/200, 7

Purchased
Per Month

120,000
130,000
120,000
130,000
60,000
60,000
60,000
60 000
60,000
50 000
70,000

130,000

130,000
140,000
130,000
140,000
70,000
70,000
70,000
60,000
60,000
60,000

130,000
130 000
140,000
140,000

50 OOO

50 000
50,000
60 000
60,000
60,000

210,000
210 000
210 000
220 000
220 000

50 000
60,000
60 000
60,000

110 000
280, 000

60,000
50 000
50,000
60,000
60,000
60 000
60 000
50 000
50 000
60,000

160 000
110000

60 000
60 000
50 000
60 000

290 000
60 000
60 000
50 000
60 000

290 000
60 000
60 000
60 000
60 000
50 000
5O OOO

60 000
60 000
60 000

790 000

30 000
30 000

Rxed
Price

7 050
7 100
7 689
7 689
7 950
6 000
13 500
8 550
14 500
6 150
6 150
5 500

7 000
7.000
7 642
7 642
8 000
6 000
13 500
8 050
6 100
14 000
5 500
10 000
5 500
10 000

8 100
6 000
14 000
8 200
6 000
14 000
7 250
5 500
11 000
7 100
6 850

6 000
6 000
6 000
6 250
6 000
5 943
5 943
8 350
15 000
8 250
14 000
6 950
11 000
9 400
14 000
7 950
7 300
6 750

6 000
6 000
6 000
6 750
6 000
5 593
5 593
5 593
5 593
5 593
8 700
14 000
8 300
14 500
7 150
12 000
10 000
15 000
8 150
7 050

7 650
6 000

Purchase
Price

$0 560
$0 550

$0 811

$0 824

$0 720
$0 710

$0 879

$1 104

$0 919

$1 164

$0 760

$0 020
($0 020)

SI

$0 979

$1 300

$1 050

$0 540

$0670
$0.280
$0 350

1 179

1 404

1 080
'x

0 550

0 726
0 540

$0 690
-$0 270

Purchase
Cost/Proceeds

$67,200
$71,500

$48,660

$49,440

$93,600
$99,400

$61,530
c'' '

c

$66,240

s

;&7' &7 C;

$45,950
c-or

:).', . '

$69,840

$159,600
, \

$4,400
Sx

c'8 r,

4C,
c '

$48 950

$78,000
x

$63,000

$27,000

$40.200
$44,800
$38,500

$70,740

$84,240

$54,000

$33,000
c '

$43,560
$156 600

$20 700

12/29/2006
1/4/2007

4/2 5/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4!25!2007
4!25!2007
4/25/2007
4!25I2007

5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007

6/26/2007
6/26/2007
6/26/2007
6/26/2007
6!26!2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007

7/26/2007
7/26/2007
7!26!2007
7!26!2007
7l26/2007
7!26!2007
7!26!2007
7/26/2007
7!26I2007
7!26!2007
7/26/2007
7!26I2007
7!26I2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007

8!28!2007
8/28/2007
BI28!2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8!28!2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007

9/7/2007
9/7/2007

Expiration
Price

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000

Realized
Value

$0
$0

$76,680
$76,570

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0

$83 460
$89,880

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0

($15,960)
($18,420)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0

($24,420)
($24,420)
($20,350)
($39,420)

($118,030)
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0

Realized
Gain or Loss

($67,200)
($71,500)
$76,680
$76,570
($48,660)
$16,800
$4,800

($49,440)
$3,600

$28,250
$39,900
$36,400

$0
($93,600)
($99,400)
$83,460
$89,880
($61,530)
$21.000
$7,000

($66,240)
$13,800
$6,600

$39,000
$20,800
$42,000
$21,000

($45,950)
$16,500
$5,500

($69,840)
$14,400
$9,600

($159,600)
$73,500
$31,500
($4,400)
$4,400

$18,500
$14,400
$32, 100
$12,000
$8,800

($15,960)
($18,420)
($48,950)
$6,500

($78,000)
$18,000
($63,000)
$13,800
($27,000)
$4,000

($40,200)
($44,800)
($38,500)

$0
$22,800
$20,400
$29,000
$15,000
$78,300
($24,420)
($24,420)
($20,350)
($39,420)
($118,030)
($70,740)
$19,200
($84,240)
$18,000
($54,000)
$11,000
($33,000)
$6,000

($43,560)
($156,600)

($20,700)
$8, 100

ApF07 Cal:E_prec N'/MEX 11/6/2006 60,0007850 $0751 $45060 3/28/2007$0000 $0 ($45,060)
Apt-07 Put- Exp_rec NYMEX 11/6/2006 60,000 6 000 ;::5 _:! i _, _E;_. 3/28/2007 $Q000 $0 $15,000

Apt4)7 Call (Sold) Eixprred NYMEX 1116/2006 60,000 14 000 ::: ,: ? 3/2812007 $0.000 $0 $3,000

Apr-07 Sail - Exp,red NYMEX 121112006 60,000 8 250 $0 860 $51,600 312812007 $0000 $0 ($51,6001

Apr437 CaP (Sold) [ xp,_eq NYMEX 12/1/2006 60,000 13 000 :(_ 3128/2007 $0 0O0 $0 $6,000

Apr-07 Put Explrec NYMEX 1/3/2007 120,000 5 500 t _$';" C'_, 312812007 $0000 $0 $30000

Apt-07 Call (Sold) _ xp,re_: NYMEX 1/3/2007 120,000 10050 !;1: D_ 0 ._ 7.1: }C ; 3/28/2007 $0000 $0 $7,200

Apr437 Put Exprre_ NYMEX 1/4/2007 130,000 5 500 :! ::1;_ _" J 2-':" 3/28/2007 $0.000 S0 $29,900

SUMMARY: 23p660r000 $3p369,220 ($1_385_730) ($4_7 _K4_,__¢__ )

Mark-to-Market Report

SC Hedging Plan

Closed Positions - Sixth Reylew Period

Original MMBtus Sblke/ Original Trade/ Trade/ Net Value

Trade Purchased Fixed Purchase Purchase Expiration Expiration Realized Realized

Period Tool Counterparty Date Per Month Price Price Cost/Proceeds Date Price Value Gain or (Loss)

May-07 Call (Exercisec NYMEX 12/29/2006 120,000 7 050 $0 560 $67,200 12129/2006 $0 000 $0 ($67,200)

May-0? Cali (Exercised NYMEX 1/4/2007 130,000 7 100 $0 550 $71,500 1/4/2007 $0000 $0 {$71,500)

May-07 Sold Futures NYMEX 4/25/2007 120,000 7 689 4125/2007 $0 000 $76,680 $76,680

May-07 So!d Futures NYMEX 4/25/2007 130,000 7 689 412512007 $0.000 $76,570 $76,570

May-07 Call (EXPIRED NYMEX 11/6/2006 60,000 7 950 $0 811 $48,660 4/25/2007 $0 000 $0 ($48,660)

May-0? Put (Exp,red) NYMEX 11t6/2006 60,000 6 000 2( _ !', 8:>_ 4/25/2007 $0 000 $0 $16,800

May43. z Call (Sold) (Excrpe_!, NYMEX 11t6/2006 60,000 13500 _.:; 0;. _4 8,X_ 412512007 $0000 $0 $4,800

May-07 Call (EXPIRED: NYMEX 12/1/2006 60.000 8 550 $0 824 $49,440 4/25/2007 $0 000 $0 ($49,440)

May-07 Call (Sold) (Exc_red, NYMEX 12/1/2006 60,000 14 500 , D : _2 5 : 4/25/2007 $0 000 $0 $3,600

May 0 7 Put (E xp,red) NYMEX 12/29/2006 50000 6 150 : :,.; : .:: 412512007 $0 000 $0 $28,250

May-07 Put (Expired) NYMEX 1212912006 70,000 6 150 {::! 7' $.2 91_'0 4/2512007 $0 000 $0 $39,900

May 07 C_ut (Expired) NYMEX 11412007 130,000 5 500 0 2!50_ $3 _ 40' 4/2512007 $0000 $0 $36,400

$0

Jun-07 ,3atl - Exercisec NYMEX 1/3/2007 130,000 7000 $0720 $93,600 512512007 $0000 $0 ($93,600)

Jun437 Call ExercBec NYMEX 1/4/2007 140,000 7.000 $0710 $99,400 5/25/2007 $0000 $0 ($99,400)

Jun*07 Sold Futures NYMEX 5/25/2007 130,000 7642 5/25/2007 $0000 $83460 $83,460

Jun437 Sold Futures NYMEX 5/2512007 140,000 7 642 512512007 $0000 $89,880 $89,880

Jun43,' Call Expired NYMEX 1116/2006 70,000 8 000 $0 879 $61,530 5125/2007 $0000 S0 {$61,530)

Jun437 D,j[ Expired NYMEX 11/6/2006 70,000 6000 i {'38:: {S:I CX} 5/25/2007 $0000 $0 $21.000

Jun437 Call (Sold) [-xi_red NYMEX 11/6/2006 70,000 13 500 2{ !_0 _7 0@_) 512512007 $O0O0 $0 $7,000

Jun-07 Call - Expired NYMEX 121112006 60,000 8 050 $1 104 $66,240 5/25/2007 $0 000 $0 ($66,240)

Jun-07 Put-Expired NYMEX 12/1/2006 60,000 6100 :_:" :: !:- {_ _.! t-i00 5/25/2007 $0000 $0 $13,800

Jun-07 Call (Soid)- Expired NYMEX 121112006 60,000 14000 _ i '._ 0i0 5/2512007 $0.000 $0 $6,600

Jun*07 Put - Exprred NYMEX 1/3/2007 130,000 5500 3: 30 1_.:, 050 5/25/2007 $0 000 $0 $39,000

Jun-07 Call (So*d) - Ex:)_red NYMEX 1/3/2007 130000 10 000 !_; '_?q 8':0 512512007 $0.000 $0 $20,800

Jun4:)7 Put - Ex[_red NYMEX 1/4/2007 140,000 5 500 S: 3CC; _:_42 000' 5/2512007 $0 000 $0 $42,000

Jun-07 Call(Sold) [.--x31r£,l NYMEX 114/2007 140,000 10000 {£21 (:170 5/25/2007 $0000 $0 $21,000

Ju14_)7 Call - Exdlred NYMEX 111612006 50,000 8 100 $0 919 $45,950 612612007 $0000 $0 ($45,950)

Jul-07 Put Exprred NYMEX 11!6/2006 50,000 6 000 _,"} .:31: '_ 6 _-: 6/26/2007 $0 000 $0 $16,500

Jul-07 Caq(S@d) Ex,a_red NYMEX 11!6/2006 50,000 14000 _S:} 1". _ !E': 5_}(: 6/26/2007 $0000 $0 $5,500

JuP07 Cal - Expired NYMEX 12!1/2006 60000 8 200 $1 164 $69,840 6/26/2007 $0 000 $0 ($69,8401

Jul-07 Put Expired NYMEX 12!1/2006 60,000 6 000 _0:4 .< i./ 400 6/26/2007 $0000 $0 $14,400

Jul 07 Cart (Sold) - E_re ] NYMEX 12/1/2006 60,000 14 000 !<.._ _i{ S_ ': :'_ 6/2612007 $0000 $0 $9,600

Jul-07 Cail - ExPired NYMEX 11412007 210,000 7 250 $0 760 $159,600 6/26/2007 $0 (300 $0 ($159,6001

Jul-07 Put - Ex,u_red NYMEX 11412007 210000 5 500 _._( :;_ ii,; 1:_5{0 612612007 $0000 $0 $73,500

Jul437 Call {Sold) E<_)_red NYMEX 1/4/2007 210,000 11 000 S _ _ E:I ::0 6/2612007 $0000 $0 $31,500

Ju14:)7 Call - Exaired NYMEX 6/25/2007 220000 7 100 $0.020 $4,400 6/26/2007 $0000 $0 ($4,400)

Jul-07 Put Expired NYMEX 612512007 220 000 6 850 ($O.020) _!._ 4_ ',}: 6/26/2007 $0 000 $0 $4,400

Aug-07 Pui - Exercisec NYMEX 111612006 50000 6.000 !$37 _18 50( 712612007 $0000 $0 $18,500

Aug-07 Pu[ - Exerc_sec NYMEX 12/1/2006 60,000 6 000 (_.(, .i( _ i_ 4E_: 7/26/2007 $0 000 $0 $14,400

Aug-07 Put - Exercisec NYMEX 1/4/2007 50000 6 000 _0 _S) i_ ",;" I{:C: 7/2612007 $0 000 $0 $32,100

Aug-07 Put - Exercisec NYMEX 31112007 60,000 6 250 _{ 2 E _!: 1_ 0(:: 7/26/2007 $0000 S0 $12,000

Aug-07 Put - Exorclsec NYMEX 6f29/2007 110000 6 000 S" S_ _" 7126/2007 $0000 $0 $8,800

Aug-07 Soid :utures NYMEX 712612007 280,000 5 943 7/2612007 $0 0O0 ($15,9601 ($15,9601

Aug-07 Sold ;utJres NYMEX 712612007 60,000 5 943 7/26/2007 $0000 ($18,4201 ($18,4201

Aug437 Cal - E:(PIRE{ NYMEX 111612006 50000 8350 $0979 $48,950 7/26/2007 $0000 $0 ($48,950)

Aug-07 Call (Sold) - E _ PIt4E NYMEX 11t6/2006 50,000 15000 !C _?: :{05_ _ 7/26/2007 $0000 $0 $6,500

Aug-07 Call- E;_ PIRED NYMEX 1211/2006 60,000 8250 $1 300 $78,000 7/2612007 $0000 $0 ($78,000)

AugK)7 Call (Sotd) - E_' PIPE NYMEX 12tl/2006 60,000 14 000 , _(: 30 _ 5 (X 7/2612007 $0 000 $0 $18,000

Aug-07 Call . E:_PIRED NYMEX 1/4/2007 60000 6 950 $1 050 $63,000 7/26/2007 $0 000 $0 ($63,000)

Aug-07 Call (Sod) E;' PtR_ NYMEX 1/4/2007 60000 11 000 S ::" _ !; i:::: 7/26/2007 $0 000 $0 $13,800

Aug-07 Call - E:x PIRED NYMEX 2/1/2007 50000 9 400 $0 540 $27,000 7/26/2007 $0 000 $0 ($27,000)

Aug-07 Call (Sold) E>PIHE NYMEX 2_1/2007 50000 14 000 OX: S_ ,0:: 712612007 $0 000 $0 $4,000

Aug-07 Carl - E_' PlRED NYMEX 311/2007 60,000 7 950 $0 670 $40,200 712612007 $0 000 $0 ($40,200)

Aug-07 Call - E_ PIRED NYMEX 6/2612007 160 000 7 300 $0.280 $44,800 7/26/2007 $0 000 $0 ($44,800)

Aug437 Call E?, PIRED NYMEX 612912007 110000 6750 $0350 $38,500 7/26/2007 $0000 $0 ($38,500)

$0

Sep-07 Put EXERCISE NYMEX 1113/2006 60 000 6 000 {0 38 $2 ?('(. 8/28/2007 $0 000 $0 $22,800

Sep-07 Put EXERCtSE[ NYMEX 12t1/2006 60 000 6 000 _,? 34: :,_20 4! C: 8/28/2007 $0000 $0 $20,400

Sep-07 Put EXERCISE[ NYMEX 1/4/2007 50 000 6 00O 0 58 _29 0o0 8/28/2007 $0 000 $0 $29,000

Sep-07 Put EXERCISE[ NYMEX 3/112007 60000 6250 : 15':{:2: 812812007 $0000 $0 $15,000

Sep-07 Pul EXERCISE! NYMEX 6/29/2007 290 000 6 000 _0 _ ,: {_ _9 .-i( 812812007 $0 000 $0 $78,300

Sep-07 SOLD FOTURES NYMEX 812812007 60 000 5 593 8/28/2007 $0000 ($24,4201 ($24,420)

Sep-07 SOLD FUTURES NYMEX 8/28/2007 60 000 5 593 8128/2007 $0.000 ($24,420) ($24,420)

Sep-07 SOLD F UTURES NYMEX 8/28/2007 50 000 5 593 8/2812007 $0 000 ($20,350) ($20,3501

Sep-07 SOLD FOTURES NYMEX 8/28/2007 60000 5 593 812812007 $0 000 ($39,420) ($39,4201

Sep-07 SOLD F LITUR_: S NYMEX 8/28/2007 290 000 5 593 8/2812007 $0000 ($118,030) ($118,030)

Sep07 Call EXPlIqE[_ NYMEX 11/3/2006 60 000 8 700 1 179 $70,740 8/28/2007 $0 000 $0 ($70,740)

Sep-07 ('all ISed) E_,,P RE NYMEX 11/3/2006 60 000 14 000 _ :: , !qc ;!!:_ 8/28/2007 $0 000 $0 $19,200

Sept7 Call EXPIRED NYMEX 121112006 60 000 8 300 1 404 $84,240 812812007 $0 000 $0 ($84,240)

Sep-07 (:all iSo,d) EXPIRE NYMEX 12/1/2006 60 000 14 500 £0 :_(t !_ 0 812812007 $0 000 $0 $18,000

Sep-07 Call EXPIRE[) NYMEX t/4/2007 50 000 7 150 1 080 $54,000 8/28/2007 $0000 $0 ($54,000)

Sep-07 Call iSold) EXPIR_ NYMEX 1/4/2007 50 000 12 000 _:',: :2" _ i ( ( 8/28/2007 $0000 $0 $11,000

Sep437 Ca_t EXPIRE D NYMEX 21112007 60 000 10 000 0 550 533,000 812812007 $0 O00 $0 ($33,0001

Sep-07 Ca_t iSold) EXPIRE NYMEX 21112007 60000 t5 000 ! $6 03 8/28/2007 $0 000 $0 $6,000

Sep-07 Ca_l EXPIRE _ NYMEX 31112007 60000 8 150 0 726 $43,560 8/2812007 $0 000 $0 ($43,560)

Sep-07 Call E _PlRF. ['_ NYMEX 6/29/2007 290 000 7 050 0 540 $156 600 812812007 $0000 $0 ($156,600)

May_38 Call (Bought; C,! F: :T NYMEX 914t2007 30 000 7 650 $0 690 $20,700 9/712007 $0 000 $0 ($20,700)

Ma_/ 08 Put (Sold) OF_ S _ NYMEX 9f4/2007 30 000 6 000 -$0 270 $ _ 9/712007 $0 000 $0 $8,100



May Oe

May 08
May-08
May-OB

May-08
May-06
May-08
May-08
May-08
May-08

Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct4)7
Oct-07
Oct-07
Oct-07

Nov-07
Nov-0i'

Nov-07
Nov-Oi

Nov-0
Nov-0
Nov-0 i'

Nov-Oi'

Nov-0
Nov-Oi'

Nov-0
Nov-0i'

Dac-0
Dac-07
Dec-07
Dec-07
Dec-o.
Dac-07
Dec-0
Dac-O7
Dac-0
Dac-0 '
Dac-0 '

Dac-0
Dac-0 &

Dac-0 &

Dec-0!

C,&it (Sold) OFFSE '

Call (Sold}- Of FSE
Pu', (Bought)- i)FFSf
Cali (Boi..qht) )Fi S
,.a l (Bniighti ()FFS( '
out, Sold}- OFFSE
Cail iSnld)- OFFSE:
Call !Sold) O FSE

nut (Boi ght) )Ff St
Call (Bo.ight) OFi-S

Catt EXP!RE '

Put EXP &RE(

Ct&;l 'Soid) E IPIR(
Cal EXP!RE )
Fi.f EXf' RE(;

Ca I Soid) . E!PiRE
Cai EXP!RE:
Fu' EXP!REi!

()!II! Bolt!) E (PIR(
Cal EXP'RE.&

6;id) F XPluf
Cai' EXf-iRE !
F'ut EXPiREC

I:ail Snidl - I (P!R(
Cal EXniRE)&

Snidl .XPIRf

Cali EXc RE )
F' t EXPiRE .'

Catt Si!d) E KP!Rf
Cali EXP!RE )
F'ul EXP! IE'
Call EXF'RE:
F'ut EXPiREO

Call fScld) - EXP!RF
C.all EXP!RED
Put EXPiRED
Cali EX!:iRE')
i'ut EXPiRE!)

C.al EXF 'RE')
Put EXPiRE. &

«ail iS: Id) I XP Rf
Cal EXPiRFD
Put EXF!RED

C.ail (S!)!d) f &P Rt

C:all EXP RE D
i&u! EXP!REio

i ali tS!:id) FXP Rf.

Cail EXP RED
Put EXF'RFD
Ca' EXC' RE fg

EXP RE &

Call EXP RE,
'ui EXF"RF ')

NYMEX
NYMEX

NYMEX

NYME&\

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMFX
NYMF. X

NYME X

NYMEX
NYMFX

NYMEX

NYMFX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMFX

NYMEX

NYMEX

NYMEX

NYMFX

NYMEX
NYMFX

NYMEX

NYMF. X
NYMEX
NYMEX

NYMEX
NYMF. X

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX
N'YMEX

9/4/2007
QII/2007

QITQOO7

Q/7 Q007
9/4/2007
QI4/2007
9/4/2007

9/1 0/2007
9/1 0/2007
9/10/2007

11/3/2006
11/3/2006
1 1/3/2006
1 2/1/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
1 I4/2007
2/1/2007
2/1/2007
3/1/2007
3/1/2007
3/1/2007

6/29/2007
6/29/200 7

9/22/2006
9/22/2006
9/22Q006
7/2/2007
7/212007

7/25/2007
7Q 5/2007
7/25/2007
8/23/2007
8/23/2007
10/3/2007
1 0/3/2007

6/5/2007
6/5/2007
6/5/2007
7/3/2007
7/3/2007
7/3/2007
8/1/2007
8/1/2007
8/1/2007

8/23/2007
8/23I2007
9/4/2007
9/4/2007
10/3/2007
10/3/2007

30 000
30 000
30 000
30 000
90 000
90,000
90 000
90 000
90 000
90 000

90,000
90.000
90 000
80 000
80,000
80 000
90,000
90,000
90,000
90 000
90 000
90 000
90,000
90,000

430 000
430 000

80 000
80,000
80,000

220 000
220,000
160,000
160,000
160,000
160,000
1 60,000
140,000
140 000

100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100 000
300,000
300,000
190,000
190 000
200 000
200 000

11 000
7 650
6 000
11 000
7 650
6 000
11 000
7 650
6 000
11 000

8 650
6 000
14 000
8 400
6 000
15 000
7 200
6 000
12 000
8 600
13 000
8 050
6 250
13 000
8 450
11 000

9 400
5 500
14 000
8 150
6 800
7 350
6 000
11 000
7 300
5 800
9 150
6 250

10 250
7 000
13 500
8 600
6 700
12 000
8 750
6 750
12 250
8 600
6 300
7 950
6 350
7 950
6 700

-$0 130

0 240
0 120
$0 690

-$0 270
-$0 130

0 250
0 150

1 310

1 508

1 230

1 000

0 920

0 420

1 120

0 794

0 860

0 565

0 040

1 030
6

1 055

0 900

0 530

0 540

0 580

:. '!!I'.!)„'
$7,200
$3,600

$62, 100

$22, 500
$13,500

$117,900

$120 640

$110,700

$90,000

$82, 800

$180,600

$89,600

$174 680

$137,600

$90,400

$5 600

$103 000
r

$105,500
i& '

$90,000
S':' i,

$159 000

$102,600
v;

$116000

QI7/2007
9/7/2007

9/7/2007
9/7/2007

9/10/2007
9/10/2007
9/1 0/2007
9/1 0/2007
9/1 0/2007
9/10/2007

9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007

10/26/2007
10/26/2007
10/26/2007
1 0/26/2007
1 0/26/2007
10/26/2007
10Q6/2007
10/26/2007
1 0/26/2007
1 0/26/2007
1 0/26/2007
10/26/2007

1 1/8/2007
1 1/8/2007
11/BI2007
1 1/8/2007
1 1/8/2007
11/8/2007
11/8/2007
1 1/8/2007
11/8/2007
11/8/2007
1 1/8/2007
11IBI2007
1 1 I8/2007
11/8/2007
11/8/2007

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$3,900
$19,800
($7,200)
($3,600)
($62,100)
$24,300
$11,700
$63,000
($22,500)
($13,500)

($117,900)
$36,990
$37,800

($120,640)
$32,000
$27,520

($110,700)
$55,800
$29,700
($90,000)
$21,600
($82,800)
$28,800
$14,400

($180,600)
$60,200

($89,600)
$28,000
$36,000

($174,680)
$105,600
($137,600)
$59,200
$30,400
($90,400)
$48,000
($5,600)
$7,420

($103,000)
$16,000
$39,000

($105,500)
$27,000
$33,000
($90,000)
$31,000
$26,000

($159,000)
$66,000

($102,600)
$49,400

($116,000)
$24,000

SUMMARY:
Underlying Price of Exercised Call Option

070 000 $1,720 390 $66 570 $1 664 620

SUMMARY OF CLOSED POSITIONS: $10 420 070 $7 226 710

Tool Counts a

Original
Trade
Date

MMBtus
Purchased
Per Month

Strike/
Fixed
Price

Purchase
Price

Original
Purchase

Cost/Proceeds

NYNIEX

Put/Option/OTC
Market
Price

Current
Market
Vaiue

Net Value
(Original Cost
vs. Current

Market Value)

Jan-08
Janu)B
Jan-OB

Caii
Put

i all lSnld'i

NYMEX
NYMEX
NYMEX

6/5/2007
6/5/2007
6/5/2007

110000
110000
110000

10 500
7 000
13 500

1 185

' n

$130,350 $0.005
40.221
40.001

$550
($24, 310)

($110)

($129,800)
($6,710)
$60,390

Jan-OB
Jan-OB
Jan-OB

Jan-08
Jan-08
Jan-08

Jan-08
Jan-08

Jan-08
Jan-08

Feb-CB
Fab-08
Feb-CB

Ca"
Pu'

f.all (Si Idi

Cail
PLI'

C, all (Suid&

Ca!�'i

Put

Ca
Put

Cali
Put

(:all', Si&ld'

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

7/2/2007
7/2/2007
7/2/2007

8/1/2007
8/1/2007
8/1/2007

9/6/2007
9/6/2007

11/26/200i
1 1/26/2007

6/5/2007
6/5/2007
6/5/2007

110,000
110,000
110,000

110,000
110000
110 000

540 000
540 000

220 000
220 000

90 000
90 000
90 000

9 050
6 500
13 000

9 450
6 750
13 500

8 400
6 450

8 400
7 000

10 450
7 000
13 500

1 100
C.

0 946

ii) "8:,

0 670

0 395

1 350

$121,000

$104,060
& i

$361,800

$86,900

$121,500
l: i',

$0.037
-$0.0T4
40.001

$0.022
40.134
40.001

$0.088
-$0.066

$0.098
-$0.221

$0.043
-$0.360
-$0.004

$4,070
($8,140)
($110)

$2,420
($14,740)

($110)

$47,520
($35,100)

$19,360
($48,620)

$3,870
($32,400)

($360)

($116,930)
$13,860
$38,390

($101,640)
$16,610
$31,240

($314,280)
$72,900

($67,540)
($31,020)

($117,630)
($14,400)
$59,940

Fab-CB
Fab-GB
Feb-08

Feb-08
Feb-08
Feb-08

Cal
Pu!

i)all', Sold

Cai
Put

;all fS &id

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

7/2/200/
7I2/2007
7/2/2007

8/1/2007
Blt/200v
8/1 I2007

80.000
80 000
80 000

90 000
90 000
90 000

8 700
6 500
12 000

9 550
6 500
13 500

1 340

1 006

$107,200

$90,540

$0.193
40.175
-$0.012

$0.093
40.175
-$0.M4

$15,440
($14,000)

($960)

$8,370
($15,750)

($360)

($91,760)
$6,000

$43,040

($82,170)
$8,550

$32,040

Fab-OB
Feb-08

Feb-(!8

Cai
Put

C, ai

NYMEX

NYMEX

NYMEX

9/6/2007
9/6/2007

11/30/200 '

420 000
420 000

8 500
6 450

170 000 8 000

0 720

0 425

$302,400

$72,250

$0.226
-$0.161

$0.336

$95,760
($67,620)

$57, 120

($206,640)
$37,380

($15,130)

May08
May08
Mayq:)8
May438
May-08
May-08
May-08
May08
May4)8
May-08
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
O¢t-07
Oct-07
Oct07
Oct-07
Oct07Oct-07
Oct437
Oct-07
Oct07
Oct-07
Nov-07
Nov-07
Nov-07
NOV-07
NOV-07
NOV-07
NOV07
NOV-07
Nov-O7
Nov-07
NOV-07
NOV 07

Dec-0;

Dec-07

Dec-07

Dec 07

Dec-07

Dec-07

Dec437

Dec-07

Dec 01

Dec-07

Dec-0

Dec-0 z

Dec-07

Dec-0 z

Dec 07

Cat} ISold) OFF:_E r

:,:all (Sold)- OFFSE

Put (Bought)- OFFSi T

Call (Bo,,ght) }F_S: _

Cal (RoHght) OFFSET

Out Sold)- (}FFSE

Call (Sold) OFFSE i

Call (Sold) Q_FSE "

Put (Bought) OFFSt T

C,all (Bought) OFFS "

Call EXPIRE;}

Put EXP RE[;

(}a_f _So_d) EKPlR[

Call EXPIRED

Fur EXP;RE[',

( aft _Sold) - E <PIRt

Call EXPIRE }

Fur EXP_RE£}

Cali,F,()ld) E KPIR[

Cali EXPIRED

(:all I S(_[d) E KPIRE

Cal_ EXPIRED

Put EXPIRE[}

Call Sold) - E KPIRE

Cal EXPlREO

_}ii ._oId) P 4PIRt

Call EXPRE 3

Put EXPIRE}

(:all S_!d) E _PiR_

Call EXPqRED

Put EXPIRE:}

Call EXPRE ;

Pu_ EXPIRED

Carl (Sc, Id} - EXPIRE

C;all EXPIRED

Put EXPIRED

Call EXF'IREG

Put EXPIRED

Oal EXF'!RE D

Put EXPIRED

{}all [Sold) EXPIRE

Cal EXPIRE©

Put EXFIRED

C}all (S:)ld) E x,pRf

Call EXpiRED

Put EXPIRED

Call ISuld) Ex, PiRE

Call EXP RED

Put EXF_RE©

C:a} EXPRE D

Put EXPIRE _

Carl EXP RED

Pul EXPRE :}

NYMEX 9/4/2007 30000

NYMEX 9/712007 30000

NYMEX 9/7/2007 30000

NYMEX 9/7/2007 30 000

NYMEX 9/4/2007 90 000

NYMEX 9/4/2007 90,000

NYME X 9/4/2007 90 000

NYMEX 9/10/2007 90000

NYMEX 9/1012007 90000

NYMEX 9/10/2007 90 000

NYMEX 11/3/2006 90,000

NYMEX 11/3/2006 90.000

NYMEX 11/3/2006 90 000

NYMEX 12/1/2006 80000

NYMEX 12/I/2006 80,000

NYMEX 121112006 80000

NYMEX 11412007 90,000

NYMEX 1/4/2007 90,000

NYMEX 1/4/2007 90,000

NYMEX 21112007 90000

NYMEX 2/1/2007 90 000

NYMEX 31112007 90000

NYME X 3/1/2007 90,000

NYMEX 31112007 90,000

NYMEX 6/29/2007 430,000

N Y M EX 6/29/2007 430 000

NYMEX 9/2212006 80000

NYMEX 9/22/2006 80,000

NYMEX 9/22/2006 80,000

NYMEX 7/2/2007 220.000

NYMEX 7/212007 220,000

NYMEX 7/2512007 160.000

NYMEX 7/2512007 160,000

NYMEX 7/25/2007 160,000

NYMEX 8/23/2007 160,000

NYMEX 8/23/2007 160,000

NYMEX 101312007 140,000

NYMEX 10/3/2007 140000

NYMEX 6/5/2007 100,000

NYMEX 61512007 100,000

NYMEX 6/5/2007 100,000

NYMEX 7/312007 100,000

NYMEX 7/3/2007 100,000

NYMEX 71312007 100,000

NYMEX 8/1/2007 100,000

NYMEX 8/1/2007 100,000

NYMEX 8/1/2007 100,000

NYM EX 812312007 300,000

NYMEX 812312007 300,000

NYMEX 9/4/2007 1901000

N Y M EX 9/4/2007 190,000

N¥ M EX 10/3/2007 200 000

N_( MEX 10/3/2007 200000

11 000

7 650

6 000

11 000

7 650

6000

11 000

7 650

6 000

11000

8 650

6 000

14 000

8 400

6 000

15 000

7 200

6 000

12 O00

8 600

13000

8 050

6 250

13000

8 450

11 000

9 400

5 500

14 000

8 150

6 800

7 350

6 000

11 000

7 300

5 800

9150

6 250

10 250

7 000

13 500

8 600

6 700

12 000

8 750

6.750

12 250

8 600

6 300

7 950

6350

7 950

6 700

-$0 130

C Ln?

0240

0 120

$0 690

-$0 270

-$0130

0 250

0 150

1 310

1 508

_: 344

1 230

1 000

0 920

; _

0 420

1 120

_.('.

0 794

{; ;8C

0 860

:; ,,7{

E: 9,':

0 565

,C ,0

0 040

:: _,}}

1 030

(" f5

:_E(:

1 O55

0 900

0 530

£ 2:_ :.i

0 54O

0 580

2

_-? %-{ 9/712007 $0 000 $0 $3,900

:1 _ t!0_ 9/7/2007 $0000 $0 $19,800

$7,200 9/712007 $0 000 $0 ($7,200)

$3,600 9/712007 $0000 $0 ($3,600)

$62,100 9/10/2007 $0000 $0 ($62,100)

824 3_ 911012007 $0 000 $0 $24,300

:L!I -0i:; 911012007 $0000 $0 $11,700

q3 0_1:_ 9/10t2007 $0 000 $0 $63,000

$22,500 9110/2007 $0000 $0 ($22,500)

$13,500 911012007 $0 000 $0 ($13,500)

$117,900 9/2612007 $0000 $0 ($117,900)

S:6 _'_ 9/2612007 $0000 $0 $36,990

_ _ 8(': 9/2612007 $0 000 $0 $37,800

$120.640 9/26/2007 $0 000 $0 ($120,640)

_2 C:_; 912612007 $0 000 $0 $32,000

Sz i 5,": " 9/26/2007 $0000 $0 $27,520

$110,700 9/26/2007 $0000 $0 ($110,700)

_: _1:_ 9/26/2007 $0 000 $0 $55,800

::_19 ::: 912612007 $0 000 $0 $29,700

$90,000 9/2612007 $0 000 $0 ($90,000)

_,_21 q.{r 912612007 $0000 $0 $21,600

$82,800 9/2612007 $0 000 $0 ($82,800)

:S _""_{',_ 912612007 $0 000 $0 $28,800

$4 4_; 9/26/2007 $0000 $0 $14,400

$180,600 9/2612007 $0 000 $0 ($180,600)

_60 2£¢ 9/26/2007 $0 000 $0 $60,200

$89,600 10126/2007 $0000 $0 ($89.600)

'S8 10126/2007 $0 000 $0 $28000

::;_, 00 10126/2007 $0 000 $0 $36,000

$174680 10/26/2007 $0000 $0 ($174,680)

': :5 _ LI 1012612007 $0 000 $0 $105,600

$137,600 10126/2007 $0 0O0 $0 ($137,600)

$:Z_ 10/26/2007 $0 000 $0 $59,200

"-":b: 4"} _ 10/26/2007 $0000 $0 $30,400

$90,400 10/26/2007 $0 000 $0 ($90,400)

$48 0'{: 10126/2007 $0000 $0 $48,000

$5,600 10/26/2007 $0 000 $0 ($5,600)

!: , 4 ; 10/26/2007 $0000 $0 $7,420

$103000 11/8/2007 $0000 $0 ($103,000)

_ _: :':" 111812007 $0 000 $0 $16,000

_:9£x: 11/8/2007 $0000 $0 $39,000

$105,500 111812007 $0000 $0 ($105.500)

_; (_: 11/8/2007 $0 000 $0 $27.000

_,,., i:} 11/8/2007 $0 000 $0 $33.000

$90,000 11/8/2007 $0 000 $0 ($90.000)

_$3_ L:'_ 11/8/2007 $0000 $0 $31,000

{£"5 002, 11/812007 $0 000 $0 $26,000

$159,000 111812007 $0000 $0 ($159.000)

b5 'LCC 11t8/2007 $0 000 $0 $66,000

$102,600 11/8t2007 $0000 $0 ($102,600)

:,¢_' "" . 11/8/2007 $0000 $0 $49,400

$116.000 111812007 $0000 $0 ($116,000)

:_ _- 3: 11/8/2007 $0 000 $0 $24.000

SUMMARY:

[SUMMARY OF CLOSED POSITIONS:

14_070_000

* Underlying Price of Exercised Call Option

$1,720_390

$10_420_070

$66,670 ($1_684_820)

$7,22S_710 ($3_194_360) [

Period Tool

Open Po_lttor_

Original MMBtus Strike/

Trade Purchased Fixed

Counterparty Date Per Month Price

Jan-08 Cab NYMEX 6/5/2007 110,000

Jan438 Put NYMEX 6/5/2007 110000

Jafl.-0,-3 (all (Sold_ NYMEX 6/5/2007 110.000

Jan438 Cai! NYMEX 7t2/2007 1101000

Jan 08 Put NYMEX 7t2/2007 110.000

Jan-08 (all (Sold i NYMEX 7/212007 110,000

Jan-08 Call NYMEX 811/2007 110,000

Jan-08 Pu* NYMEX 811/2007 110 000

Jan-08 ,:;all (Sold) NYMEX 8/112007 110 000

Jan-08 Call NYMEX 916/2007 540 000

Jan-08 Put NYMEX 9/6/2007 540 000

Jan 08 Ca NYMEX 11/26/2007 220000

Jan-08 Put NYMEX 1112612007 220,000

Feb-C8 Cai_ NYMEX 61512007 90000

Feb-08 Put NYMEX 61512007 90,000

Feb-08 (}all ,:Sold NYMEX 615/2007 90000

Feb-08 Cal NYMEX 712/2007 80,000

Feb-08 Put NYMEX 7/2/2007 80000

Feb-08 Call ,',Sold NYMEX 71212007 80 000

Feb_08 CaP NYMEX 8/1/2007 90000

Feb 08 Put NYMEX 81112007 90 000

Feb_18 }all (Sold NYMEX 8/1/2007 90000

Feb-08 C:al' NYMEX 91612007 420 OO0

Feb 08 Put NYMEX 9/6/2007 420 000

N YMEX 11t30/2007 170 000Feb 08 Cal

Pumhase

Price

Original

Purchase

Coat/Proceeds

10500

7 000

13 50O

9 050

6 500

13 000

9 450

6750

13500

84O0

6.450

8 400

7 000

10 450

7 000

13 500

8 700

6 500

12000

9.550

6 500

13 500

8 500

6450

8 000

1 185

0 !60

1 100

b _ L

0 3!:

0 946

C 28_

_0 28

0.670

_6 20i:

0 395

1 350

(0 20{_

1.340

_:} 25(}

( 5!:

1 006

@ 2:

,: _i _,

0720

2.!

0 425

$130,350

(::i 7 500}

{360 500}

$121,000

d;.02,380}

($38 50(

$104,060

(', 3"i "H,!'_

t'J," i 3501

$361,800

i8"08 @0(

$86,900

_5! ? 60(

$121,500

(5_8 00C

$(( 708

$107,200

',$20 00C

!$4.4 00,01

$90,540

824 :'>0{

;3 4}(

$302,400

<,:S{;£ {0{

$72,250

NYMEX Net Value

Put/Option/OTC Current (Original Cost

Market Market vs, Current

Price Value Market Value)

$0.005 $550 ($129,800)

-$0.221 ($24,310) ($6,710)

-$0,001 ($110) $60,390

$0.937 $4,070 ($116,930)

-$0.074 ($8,140) $13,860

-$0.001 ($110) $38,390

$0.022 $2,420 ($101,640)

-$0.134 ($14,740) $16,610

-$0.001 ($110) $31,240

$0.088 $47,520 ($314,280)

-$0.065 ($35,100) $72,900

$0.088 $19,360 ($67,540)

-$0.221 ($48,620) ($31,020)

$0.043 $3,870 ($I 17,630)

40.360 ($32,400) ($14,400)

-$0.004 ($360) $59,940

$0.193 $15,440 ($91.760)

-$0.175 ($14,000) $6.000

-$0.012 ($960) $43,040

$0.093 $8,370 ($82,170)

-$0.175 ($15,750) $8.550

-$0.004 ($360) $32.040

$0.228 $95,760 ($206,640)

-$0.161 ($67,620) $37.380

$0.336 $57,120 ($15,130)



feb-OB Cali (SoiJi NYMEX 1 1/30/2007 'l 70,000 10 100 -$0.058 ($9,860) $7, 140

Mar-08

Mar-08
Mar-08

Mar-08
Mar-08
Mar-08

Mar-OB

Mar-08
Mar-OB

Mar-OF

Mar-OF

Mar-OE.

Mar-OB

Mar-OF

Mar-OE

Mar-OE

Mar-OF

Mar-OF

Apr-OF

Apr. OE

May-OB

May-08

Jun-OB
Jun-OE:

Jut-08
Jul-08

Aug-08
Aug-JB

Sep-08
Sep-OB

Oct-08
Oct-OB

Cali

Put
Cttll (So'd)

Cali
Put

C tll (Sold)

C a I'
Put

;,tll (Sotdl

Catt

Put:ttt (Soid)

Cat.
Put

'
stt (Sold)

Cal
Pu!

C stt (Soid!

Call
Pui

Call
Put

Cail
Catt (So d)

Cali
C, all (So d)

Catt

Call (So d)

Call

Call (Sotd)

Cail

Catt (So d)

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

6/5/2007
6/5/2007
6/5/2007

7/3/2007
7/3/2007
7/3/2007

8/1/2007
8/1/2007
8/1/2007

8/28/2007
8/28/2007
8/28/2007

9/4/2007
9/4/2007
9/4/2007

10/23/2007
1 0/23/2007
1 0/23/2007

8/29/2007
8/29/2007

8/30/2007
8/30/2007

1 1/5/2007
11/5/2007

1 1/5/2007
1 1/5/2007

11/5/2007
11/5/2007

1 1/5/2007
11/5/2007

11/2/2007
11/2/2007

70.000
70,000
70 000

60,000
60,000
60,000

70,000
70,000
70,000

.200 000

.200,000

.200.000

130,000
130,000
130,000

130,000
130,000
130,000

120,000
120,000

120,000
120 000

70,000
70,000

50,000
50,000

50,000
50,000

60,000
60,000

90,000
90,000

10 250
6 750
13 500

8 650
6 500
13 100

9 750
6 250
13 500

7 950
6 250
12 500

7 800
6 350
13 000

7 750
6 400
12 000

8 100
6 000

7 950
6 250

9 900
13 000

9 850
13 000

10 150
13 000

10 400
13 000

9 800
13 000

1.400

1 335

1 020

0 960

0 950

0 800

0 543

0 613

0 430

0 465
:r

0 535

0 620

0 960

$98,000

$80, 100

O' I,'Xt

$71,400
' e

$192,000

u

$123,500

$104 000

$65, 160

$73,560

$30,100

$23,250

$26,750

$37,200

$86,400

$0.125
-$0.3?6
40.033

$0.290
40.276
-$0.040

$0.159
-$0.196
40.033

$0.444
-$0.196
-$0.052

$0.487
40.226
-$0.042

$0.502
40.241
-$0.062

$0.366
-$0.193

$0.494
-$0.287

$0.200
-$0.041

$0.276
40.069

$0.323
40.110

$0.37?
-$0.159

$0.598
-$0.242

$8,750
($26,250)
($2,310)

$17,400
($16,560)
($2,400)

$11,130
($13,720)
($2,310)

$88,800
($39,200)
($10,400)

$63,310
($29,250)
($5,460)

$65,260
($31,330)
($8,060)

$43,920
($23, 160)

$59,280
($34,440)

$14,000
($2,870)

$13,800
($3,450)

$16,150
($5,500)

$22,620
($9,540)

$53,820
($21,780)

($89,250)
($10,850)
$46,690

($62,700)
$3,240
$24,600

($60,270)
$4,480
$27,090

($103,200)
$20,800
$29,600

($60, 190)
$14,950
$15,340

($38,740)
($130)
$7,540

($21,240)
$6,840

($14,280)
$3,960

($16,100)
$4, 130

($9,450)
$3,050

($10,600)
$4,500

($14,580)
$7,560

($32,580)
$16,020

SUMMARY: ?,570,000 $1,344,120 $1?2,180 ($1,1?1,940)

Close/$/Open Position TOTALS: $11?64190 $7 39?890

Feb-08 Call(Sold; NYMEX 11130/2007170,00010100 _'_ ,f:170:_}L -$0.058 ($9,860) $7,140
Mar-08 Call NYMEX 6/5/2007 70.00010250 1.400 $98,000 $0.125 $8,750 ($89,250)

Mar-08 Put NYMEX 6/5/2007 70,000 6 750 !: F:! _: __ _.r_ -$0.376 ($26,250) ($10,850)

Mar 08 C_It _Soi_J) NYMEX 6/5/2007 70 000 13 500 :1 _,_ _ _) .$0.033 ($2,310) $46,690

Mar-08 Call NYMEX 7/312007 60,000 8650 1335 $80,100 $0.290 $17,400 ($62,700)

Mar4)8 Put NYMEX 7/3/2007 60,000 6 500 :.' :,t_i _ .-_8 :"_ -$0.276 ($16,560) $3,240

Mar-08 Call (Sold) NYMEX 7/3/2007 60,000 13 100 i 4_C : $i.; _0)_ -$0.040 ($2,400) $24,600

Mar-08 CaP NYMEX 8/1/2007 70,000 9 750 1 020 $71,400 $0.1!50 $11,130 ($60,270)

Mar-08 Put NYMEX 8/1/2007 70,000 6250 :.:,_L _. i _ _[(}'[b .$0,196 ($13,720) $4,480

Mar-08 Cr)II (So!d) NYMEX 8/1/2007 70,000 13500 "t2:_ 5:_ 4;0; "$0,033 ($2,310) $27,090

Mar 0_ Call NYMEX 8/28/2007 200,000 7 950 0 960 $192,000 $0.444 $88,800 ($103,200)

Mar438 Put NYMEX 8/2812007 200,000 6 250 _ ;.? S_'0 0_ _ .$0.196 ($39,200) $20,800

Mar-08 C,_1I (Soid) NYMEX 8128/2007 200.000 12 500 : z :_ :._.: 0i? -$0.052 ($10,400) $29,600

Mar-06 Cal NYMEX 9/4/2007 130,000 7 800 0 950 $123,500 $0.487 $63,310 ($60,190)

Mar-0_ Put NYMEX 91412007 130,000 6 350 ;.'7 _.,,_ ::[_ .$0.226 ($29,250) $14,950

Mar-0_ C 311(Sold) NYMEX 9/4/2007 130,000 13000 C £: -$0.042 ($5,460) $15,340

Mar-0_ Cal NYMEX 10/23/2007 130,000 7 750 0 800 $104 000 $0.502 $65,260 ($38,740)

Mar-06 Po! NYMEX 10/23/2007 130,000 6 400 _( ;;0" ,!:1 2_4:: .$0.241 ($31,330) ($130)

Mar-06 C:_II (So,d) NYMEX 10123/2007 130,000 12 000 _ '_( _$ '_ (_ .$0.062 ($8,060) $7,540

Apr-08 Calq NYMEX 812912007 120,000 8 100 0543 $65,160 $0.366 $43,920 ($21,240)

Apr-08 Put NYMEX 812912007 120,000 6 000 ('_ _(_ t:.'_ 1_: -$0.193 ($23,160) $6,840

May 08 Call NYMEX 8/3012007 120,000 7 950 0613 $73,560 $0.494 $59,280 ($14.280)

May-08 Pul NYMEX 813012007 120,000 6 250 t i-_ = _'_ z:-_ .$0.287 ($34,440) $3,960

Jun-08 Call NYMEX 111512007 70,000 9 900 0 430 $30,100 $0.200 $14,000 ($16,100)

Jun08 C;_II (So d) NYMEX 11/5/2007 70,000 13000 :' i_ _. _ . :', .$0.041 ($2,870) $4,130

Ju_ 08 Call NYMEX 11/5/2007 50,000 9 850 0465 $23,250 $0.276 $13,800 ($9,450)

Jul08 Call(Sod) NYMEX 11/5/2007 50,000 13000 ,_:5 __,_,,_ -$0.069 ($3,450) $3,050

Aug 08 Call NYMEX 111512007 50,000 10 150 0535 $26,750 $0.323 $16,150 ($10,600)

Aug-08 Call (So d) NYMEX 11/5/2007 50,000 13000 :_!_ C__ .$0.110 ($5,500) $4,500

Sep 08 Call NYMEX 111512007 60,000 10.400 0 620 $37,200 $0.377 $22,620 ($14,580)

Sep 08 Call (Sold) NYMEX 111512007 60,000 13000 _,'_ _8 ,c. 7 !_ -$0.169 ($9,540) $7,560

Ocb08 Call NYMEX 11/2/2007 90,000 9800 0960 $86,400 $0.598 $53,820 ($32,580)

Oct-08 Ca_l (So d) NYMEX 1112/2007 90,000 13000 i_':'_ ,1:_73_0 .$0.242 ($21,780) $16,020

SUMMARY: 7,S70,000 $1,344,120 $172,180 ($1,171,940)

Closed/Open Position TOTALS: $11_764_190 $7_307_890 ($4_366_300) I
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SCHedgingPlan

ReDo_Da_:11_0_007
Month #Contracts

May-06 (E.< PIREDi 6 Call Spread

May-06 (E KPqRED) 5

May-06 (E_(P_RED) _ Call

May436 (E KPIRED} ', Call

May-06 (E _(P1RED 5 Call

May-06 (E _,ERCISEDI 6
Collar

May 06 [E _,PIRED: 5

_9_ ..... 5

Tool

Bought Call at

Sold Call at

Bought Call at

Bought Call at

Sought Call at

Bought Call at

Sold Put at

Sold Futures at

SC Hedging Position Report

As of: 11130/2007

Purchase Strike/Ceiling/FI P riee,/Ti C'ummulative

Price Price (GDI) Decile DOt me % Coveralge Coverage Trade Date

$0 900 100th 10 200 T 10% 10% 11/2/2005

($0 080) 100th 17 000 T 10% 111212005

$0 570 100th 12 750 T 10% 20% 12/612005

$0 540 100th 10 700 T 10% 30% 1/4/2006

$0 555 1BOth 10 300 T 10% 40% 21112006

$0 540 70th 7 150 T 10% 31112006

($0 t40) 30th 5 750 T 10% 50% 31112008

$7 254 412512006

01|61

61

Jun 06 (EXPIRED', 7
Call Spread

Jun-06 (EXPIRED, ?

Jun-06 (EXPIRED, 6 Cal_ Spread
Jun4)6 (EXPIRED_ 6

Jun-O6 (EXPIRED Call

Jun-06 (EXPIRED :_ Call

Jun-06 (EXPIRED Col!ar
Jun-O6 (EXP_REO_ 7

Jun-06 (EXPIREDi _3
CoBar

Jun-06 (EXERCtSED) _3

TTLEMEN[) = __ _3

Bought Call at

Sold Call at

Bought Call at

Sold Call at

Soughl Call at

Sought Call at

Bought Call at

Sold Put at

Bought Call at

Sold Put at

Settlement

$0880 100th 10 350 T 10% 111212005 66
10%

($0080) 100th 17 00O T 10% 11/2/2005 66

$0 785 100th 12 100 T 10% 121612005 66
20%

($0 200) 100th 17 000 T 10% 121612005 66

$0 590 100th 10 350 T 10% 30% 11912006 66

$0 540 100th 10 900 T 10% 40% 2/1/2006 66

$0 840 70th 7 360 T 10% 31112006 66
5O%

($0 200) 30th 5 750 T 10% 31112006 66

$0 210 70th 7 300 P 50% 51112006 66

($0 210) 401h 6 150 P 50% 100% 51112006 66

$5 975 5/2512006 66

$0 920 100th 10 400 T 10% 10% 111412005 54
($0 100) 100th 18 000 T 10% 111412005 54

$0 770 100th 12 950 T 10% 20% 121712005 54
($0 200) 100th 18 000 T 10% 12/7/2005 54

$0 590 100th 10900 T 10% 30% 11912006 54

$0 560 1001h 11 200 T 10% 40% 2/2/2006 54

$0 580 80th 7850 T 10% 31212006 54
50%

($0 140) 30th 5 500 T 10% 31212006 54

$0 340 80th 7100 P 50% 511612006 54

($0 340) 30th 6 150 P 50% 100% 511612006 54

$6 107 612712006 64

Jul 06 (EXPIRED) -5
Call Spread

Jul-06 (EXPIRED) 5

JuF06 (EXPIRED/ 5 Call Spread
Jul-06 (EXPIRED) 5

Jul 06 (EXPIRED) 5 Catl

Jul 06 (EXPIRED) 5 Call

Jul 06 (EXPIRED) 6
Collar

Jul-O6 (EXPIRED) g

Jul-06 (EXPIRED) 27
Collar

Jul-06 (EXERCISED) 27

Jul 06 (sETrLEMENT) 27

Sought Call at

Sold Call at

Sought Call at

Sold Call at

Boughl Call at

Bought Call at

Bought Call at

Sold Put at

Bought Call at

Sold Put at

Settlement

$0 935 100th 10750 10% 11/3/2005 55Aug-06 (EXPIRED* 5-
Call Spread

Aug*06 (EXPIREDI 5

Aug-06 (EXPIREDI 6
(:all Soread

Aug-06 (EXPIRECh 6

Aug-06 (EXPIREDI 5

Aug-06 (EXERCISED_ 5 3 Way

Aug*06 (EXPIRED/ 5

Aug-06 ISETTLEMENT) 5

Aug-06 (EX PIREDI 6

Aug-g6 (EXPIRED) 6 3-Way

Aug-06 (EXPIRED) 6

Aug-06 (SETTLEMENT) 6

Aug-06 (EXPIREDI 5 C01_ar
Aug-06 (EXPIREDI 5

Aug-06 (EXPIRED) 28
Collar

Au£-O6 (EX PIRED__ ...... 28

Bought Call at

Sold Call at

Bought Cal_ at

Sold Call at

Bough_ Call at

Sold Put at

Sold Call at

Settlement

Bough[ Call at

Sold Put at

Sold Call at

Settlement

Bought Call at

Sold Put at

Bought Call at

Sold Put at

($0 100)

$0 875

($0 300)

$0 902

($0 230)

($0 110)

$6 887

$1 150

($0 350)

($o 15o)

$6 887

$0 740

($0 325)

$0 650

........... ($0 380)

100th 18400

100th 12.750

100th 17 500

100th 10200

60th 7 000

100th 17 000

100th 9.750

70th 7000

100th 17500

90th 8 000

40th 6 000

90th 7 100

4Oth 6050

10%
10%

10%
20%

10%

10%

10% 30%

10%

10%

10% 40%

10%

T 10% 50%
T 10%

P 50%
100%

P 50%

11/3/2005 55

12/6/2005 55

12/612005 55

11912006 55

11912006 55

11912006 55

7/26/2006

2/112006 55

21112006 55

21112006 55

712612006

31112006 55

31112006 55

511712006 55

511712006 55

Sept-06 (EXPIRED_ 6
(:all Spread

Sept-06 (EXPIREDI 6

Sept-06 (EXPIRED! 6 Cat1 Spread
Sept-06 (EXPIRED) 6

Sept-06 (EXPIRED) 5

Sept-06 (EXERCISE[)) 5
3 Way

Sept-06 (SOLD) 5

Sept-06 (EXPIREt')/ 5

Sept-06 (EXPIRED; 6

Sept 06 (EXERCISE D) 6
3 Wa_,

Sept 06 (SOLD) 6

Sept-06 (_ XPIRED} 5

Sept-06 (EXPIRED) 6

Sept-06 (EXPIRED) 6 3 Way

Sept-06 (EXPIRE[)) 6

Sept-06 (EXPIRE[)) 29

Sept-06 (EXPIREDi 29 3 Way

_t: XPIRED____ __ 29

Bought Call at

Sold Call at

Bought CaU at

Sold Call at

Bought Call at

Sold Put at

Sought Futures al

Sold Call at

Sought Call at

Put (E _erclsed;

Sold Futures at

Sold Call at

Bought Ca(I at

Sold Put at

Sold Call at

Bought Call at

Sold Put at

Sold Call at

$0 980

($0 170)

$0 780

($0 210)

$0 932

($0 180)

$6 472

($0 190)

$1 530

(80 500)

($6 472)

($0 200)

$0 879

($0 260)

($0 140)

$0 678

($0 280)

($o 12o)

100th 11 150 T 10%

100th 18 500 T 10%

100th 14 000 T 10%

100th 20 000 T 10%

1g0th 10 500 T 10%

50th 6 500 T 10%

100th 17.000 T 10%

100th 8 850 T 10%

70th 7.000 T 10%

100th 17 500 T 10%

90th 8.100 T 10%

30th 5 500 T 10%

1O0th 14 0O0 T 10%

70th 7250 P 50%

30th 5 200 P 50%

100th 11 500 P 50%

111212005 58
10%

11/2/2005 58

121612005 58
20%

121612005 58

11912006 58

8/2812006 58
30%

812812006 58

11912006 58

21212006 58

8/28/2006 5840%
812812006 58

21212006 58

31112006 58

50% 31112006 58

3/1/2006 58

512612006 58

100% 512612006 58

512612006 58

Oct-O6 {EXPIREDI g S,all Spread
Oct-06 (EXPIRED! 9

Oct-06 (EXPIRED} 9
iCall Spread

Oct-06 (EXPIRED) 9

Oct-06 (EXPIRED) 8

Oct-B6 (EXERCISED} 8 3-Way

Oct*06 (EXPIRED) 8

Oct-06 (SETTLEMEN 1"} 8

Oct-06 (EXPIRED) 9

Oct-06 (EXERCISED) 9 3 Way

Oct-06 (EXP(RED) 9

Oct-06 (SETTLEMENT) 9

Oct-06 (EXPIRED) 8

Oct-06 (E _ERCISED) 8 3 Way

Oct-06 (EXPIRED) 8

Oct-06 (SETTLEMENT_ 8

Oct-06 (E xtPIRE D) 4-:

Oct-06 (EXERCISED) 4: 3 Way

Oct-06 (EXPIRED) 4z

Oct-06 {SETTLEMEN_ __ __ 44

Sought CaP at

Sold Call at

Bought Cat, at

Sold Call at

Bought Cal at

Sotd Put at

Sold (:all al

Settlement

Bought Cal! at

Sold Put at

Sotd Gait at

Settlement

Bought Call at

Sold Put at

Sold Call at

Settlement

Bought Call at

Sold Put at

Sold Call at

Settlement

81 120

($0 300)

$1 180

($0 350)

$0 962

($o 200)

($0 200)

$6 500

$1 160

($o 500)

($0 300)

$7 000

$1 009

($0 390)

($0 140)

$5 900

$0 560

($0 460)

($0 lOO)

$5 950

100th 11000

I O0th 17 00O

1001h 12450

100th 2O 000

100th 11050

50th 6500

100th 18 000

100th 11 000

70th 7 000

100th 18 500

80th 7750

30th 5 900

100th 14 500

80th 7950

30th 5 950

100th 12450

10% 111212005 87
10%

10% 111212005 87

10% 12/212005 87
20%

10% 121212005 87

10% 1/8/2006 87

10% 30% 11612006 87

10% 11612006 87

11612006 87

10% 21112006 87

10% 40% 21112006 87

10% 2/112006 87

87

10% 31612006 87

10% 50% 31612006 87

10% 31812006 87

2/1/2006 87

50% 612912006 87

50% 100% 612912006 87

50% 612912006 87

612912006 87

Nov-06(EX P RED) -- Bought Call at $0 890

Nov-06(EXPtRE DI 8 3 Way

Nov-06(EXPIRED) 8

Nov*06(EXPIRED) 7
Sail Spread

Nov-06(EXPIRE D/ 7

Nov-06(E _:.PIRE D) 1

Nov 06(E_PIRED/ l _ 3 Way

Nov 06(EXPIRED) 1 f

Nov-06(EXPIRED) 3 '
CoIiar

NOV*06(E XP(RE D) 3

NOV-06(EX PIRED) 1 _ Futures

Nov0_6__ __ . _ H

Sold Put at

Sold Call at

Bought Call at

Sold Call at

Bought Call at

Sold Put at

Sold Call at

Bought Ca_l at

Sold Put at

Bought Future at

Sold Futures

($0 230)

($0 170)

$0 660

($0 120)

$0 860

($0 360)

($0 150)

$0445

($0 125)

$0 000

$7148

90th 10 300 T 10% 61512006 76

30th 6000 T 10% 10% 61512006 76

100th 17 000 T 10% 61512006 76

80th 9 500 T 10% 20% 71512008 76
100th 15 000 T 10% 71512006 76

90th 8 500 P 20% 71612006 76

30th 6250 P 20% 40% 71612006 76

100th 14 000 P 20% 71812006 76

80th 9 300 T 40% 91612006 76
80%

3Oth 6.500 T 40% 916t2006 76

Below 20th 5 840 T 20% 100% 9/2612006 76

10/27/2006 76

4/82306 4 22 _M 1 Hedging Pospt on and Mark-to-Market as of November 30 2007 SC Hedging Position Report
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Dec-06(EXERCISEDI19 CollarSoughtCallatDec-06(EXPIRED)} tg SoldPutat
SoldFutures _ FuturesSoidFuturesat
SoldFutures 10 FuturesSold Futures at

$0760

_$0 300)

$8 001

$8 002

40th

201h

7.300

6 250

20%

2O%
100% 10/3/2006 99

10/3/2006 99

11/2712006 99

11/27/2006 99

Dec-06 (EXPIRED_ 10

Dec-06 (EXPIRED) 10

Dec-06 (EXP_RED_ I 0

Dec-g6 (EXPIRED) 10

Dec-06 (EXPIREDI _0

Dec-g6 (EX PIRED) _ g

Dec 06 (EXPIREDI _ 0

Dec-06 (EX P1REDI 0

Dec-06 (EX PlR ED ) ' ,3

Dec-06 (E% PIRED/ "O

Dec-06 (EXPIREDI 40

Dec-g6 (EXPIRED) 40

Dec-06 (EXPIRED) 40

Jan-g7 {EXERCISED) _ 1

Jan-07 (EXERCISED) I

JamO7 (EXERCISED) 0

Janq)7 (EXERCISED) 44

Jan-07 (EXERCISED) 21

Jan_07 (EXPIRED) : i

Jam07 (EXPIRED 0

Jan 07 (EXPIRED_ 66

Jan-07 (EXPIREDI '1

Jan-07 (EXPIRED_ ' 1

Jan-g7 (EXPIREDI 1

Jan-07 (EXPIRED_ 1

Jan-07 (EXPIREDI " t

Jan-07 (EXPIRED) 1

Jan-g7 (EX PIREDI ' 1

Jam07 (EY PIREDI ! 0

Jan-07 (EXPIRED) 10

Jan-07 (EXPIRED) 44

Jan-07 (E% PIREDI 44

Jan-g7 (EXPIRED) ....... _1

Call Spread Sought Call at
Sold Cail at

Collar Bought Call at
Sold Put at

Sought Call at

3-Way Sold Put at

Sold Catt at

Bought Call at

3-Way Sold Put at

Sold Call at

Bought Call at

3-Way Sold Put at

Sold Call at

Sold Put at

Sold Put at

Sold Put at

Sold Put at

Sold Put at

Sold Futures at

Sold Futures at

Sold Futures at

Bought Call at

9-Wa_ Sold Put at

So!d CatI at

3 _'ay Sought Call at
Sold Call at

3 'Lay Bought Call at
Sold Call at

3 V_a_ Bought Call at
So_d Call at

3 '7_'a_ Sought Calt at
Sold Call at

Bought Call at

$0 907

($0 300)

$1 060

r$0 450)

$1350

_$0 300)

($0 300)

$0 800

{$0 150)

($0 250)

$0 810

($0 400)

($0 100)

($0 390)

($0 255)

($0 210)

($0 360)

($0 300)

86 113

$6 115

$6 116

$1 210

($0 113)

($0 490)

$1 400

($0 250)

$1 520

($0 500)

$1 156

($0 430)

$0 883

{$0 200)

$0 770

90th 12350

1001h 18 000

90th 10 500

40th 7 500

9Oth 11500

40th 7 500

100th 19000

90th 12 150

3Oth 7 000

100th 17 000

50th 8 000

30th 6 750

90th 12500

801h 7500

401h 7500

30th 7 000

30th 6500

20th 6 250

90th 12 400

30th 6 O00

1O0th 18000

100th 11 0O0

100th 20 000

901b 12 450

100th 19 500

90th 12 000

100th 17000

60th 8500

100th 13 000

60th 8450

10%

10%

10%

10%

10%

10%

10%

lO%

10%

10%

40%

40%

40%

10%

lO%

10%

4O%

20%

10% 61212006 99
6/2/2006 99

20% 71512006 99
7/512006 99

8/112006 99

30% 8/1/2006 99

8/112006 99

9/6/2006 99

40% g/6/2006 99

9/6/2006 99

9/20/2006 99

80% 9/20/2006 99

9/20/2006 99

71512006 109

8/3/2007 109

9/7/2006 109

9!22/2007 109

10/3/2006 109

12/26/2006 109

1212812006 109

1212612006 109

6/6/2006 109

10% 6/6/2006 109

61612006 109

7/5/2006 109
20%

71512006 109

8/3/2006 109
30%

8/312006 t09

91712006 109
40%

91712006 109

9/2212008 109
80%

9/22/2006 109

10/3/2006 109

10%

10%

10%

10%

10%

10%

10%

10%

10%

40%

40%

20%

Feb-07 (EXERCISEDI 9 Sold Put at

Feb-g7 (EXERCISED _ Sold Put at

Feb 07 (E_PIRED', I ? Future_ Sold Futures at

Feb-g7 (EXPIRED) _ Bought Call at

Feb-07 (EXPIRED) 8 3 _lay Sold Put at

Feb-07 (EXPIRED) 8 Sold Calt at

Feb 07 (EXPIRED_ 9 Bought Call at

Feb-07 (EXPIREDI 9 3-Wa_ Sold Call at

2/7/2007 (EXERCISED See Abovel Sold P_t at

Feb-07 (EXPIRED) 8 Bought Call at

Feb-07 (EXPIREDI _ 3 Way Sold Call at

217/2007 (EXERCISED See Above) Sold Put at

Feb-07 {EXPIRED) 9 Sought Catl at

Feb-07 (EXPIREDI g 3 Way Sold Call at

Feb-07 (EXPIREDI 9 Sold Put at

Feb-07 (EX PlREDI _4 Scught Call at

Feb-07 (EXPIREDI 34 3 _/Va,, Sold Put at

Feb-07 (EXPIREEb _4 Sold Call at

Feb-07 (EXPIREDI w Sought Call at

Feb-g7 (EXPIRED) 17 3 Way Sold Put at

Feb-07 (EXPIRED)_ .......... !7 Sold Call at

Mar-07 (EXPIRED) z

Mar-07 (EXPIRED) /

Mar-07 (EXPIRED) 7

Marq)7 (EXPIRED) 6

Mar-07 (EXPIRED) 6

Mar-07 (EXPIRED) 6

Mar-07 (EXPIRED/ 7

Mar-07 (EXPIRED) 7

Mar-07 {EXPIRED) 7

Mar-07 (E _PIRED) 6

Mar-07 (EXPIRED) 6

Mar-07 (EXPIRED) 5

Mar-07 (E >(PIRED) 2t,

Mar-07 (EXPIRED) 21

Mar-07 (EXPIRED) 2(

Mar-g7 (E XPtRED) 14

Mar-07 (E XPIRED__ ....... _4

Apr-07 (EXERCISED/ I.

Apt-07 (EXERCISED) 1:!

Sold Futures 11

Sold Futures !

Apr-07 (EXPIRED) 6

Apt-g7 (EXPIRED) 6

Apt-07 (EXPIRED) 6

Apr-07 (EXPIRE[)) 6

Apr-07 (EXPIRED) 6

Apt-07 (E XPIRED)

Apr-07 (EXPIRE[)) 1_

Apr-07 (E XPIRED) I

Apr-07 (E XPIRED)

Apt-07 (EXPIRED 1 ....... L

Bough_ Call at

3 '_ay Sold Put at

Sotd tail at

Bought Call at

3 _'ay Sold Call at

Sold Put at

Sought Call at

3 War Sold Put at

Sold Call at

Bought Call at

3 Way Sold Put at

Sold Call at

Bought Call at

3 Way Sold Put at

Sold Dati at

Ccllar Bought CalJ at
Sold Put at

($0 480)

($0 400)

$1 407

($0 200)

($0 600)

$1 600

($0 370)

$1 540

($0 400)

$1 470

($0 610)

($0 344)

$1 120

($0 450)

($0 350)

$1 150

($0 380)

($0 300)
$1 550

($0 230)

($0 720)

$1 850

{$o 500)

($0 6OO)

$2 040

($0 650)

($0 650)

$1 740

($0 450)

($0 800)

$I 323

($0 550)

($o 450)

$0 980

($o 520)

Bought CaP at

Sought Cah at

Futures

Futures

Sought Call at $0 751

3 Way Sold Put at ($0 250)

Sold (:all at ($0 050)

Ca1 I Sought Call at $0 860

Spread Sold Call At ($0 100)

Sought Call at(Exercised See Above)

3-Way Sold Put at ($0 250)

Sold Call at ($0 060)

Collar Bought Call at(Exercised - See Above)
Sold Put at ($0 230)

80th 7500 T

100th 7.500 T

7 179

90th 12300 •

30th 6 000 T

1O0th 18000 T

100th 11 O00 T

100th 20.000 T

100th 13 400 T

40th 23.000 T

90th 12300

100th 18 000

30tb 7000

60th 8550

301h 6500

I001h 13 O00

60th 8 150

20th 6 250

90th 12 800

90th 12 050

30th 6 0O0

100th 18 000

100th 10 400

100th 20000

80th 7500

90th 11 900

401h 7 500

100th 20 o0o T

90th 12 000 T

301h 7 000 T

100th 18000 T

60th 8 100 P

20th 6.250 P

100th 13.000 P

70th 8 700 T

20th 6 250 T

10%

10%

10%

10%

lO%

10%

10%

10%

10%

lO%

10%

10%

10%

10%

40%

40%

40%

20%

20%

20%

10%

10%

10%

10%

10%

10%

10%

10%

lO%

10%

lO%

10%

40%

40%

40%

20%

20%

$0 550 50th 6 750 7 20%

$0 500 70th 7 0O0 T 20%

7 503

7 503

60th 7 850 _ 10%

20th 6 00O T 10%

1O0th 14000 T 10%

80th 8 250 T 10%

100th 13 000 • 10%

20%

10th 5 500 T 20%

10Sth 10 050 T 20%

20%

10th 5500 T 20%

7/512007 85

8/1/2007 85

1/26/2007 85

6/6t2006 85

10% 61612006 85

61612006 85

7/5/2006 85

20% 7/5/2006 85

7/5/2006 85

81112006 85

30% 8/t/2006 85

8/1/2006 85

91812006 85

40% 91612006 85

9/612006 85

9/2212006 85

8S% 9/22/2006 85

9/22/2006 85

10/2/2006 85

100% 10/2/2006 85

10/2/2006 85

6/512006 66

10% 6/5/2006 66

6i5/2006 66

7/5/2006 66

20% 71512006 66

7/5t2006 66

8/112006 86

30% 8/I/2006 66

8/1/2006 66

9/612006 66

40% 9/6/2006 66

9/6/2006 66

9i21/2006 66

80% 9/21/2006 66

9/21/2006 66

101312006 66
100%

10/3/2006 66

10%

20%

40%

60%

113/2007 61

1/4/2004 61

3127/2007 61

312712007 61

111612006 61

111612006 61

111612006 61

12/1/2006 61

12/1/2006 61

1/3/2007 61

11312007 61

11412007 61

SC Hedging Position Report

Repo_ Da_: 1113012007

Mon_ #Cont_c_ Tool

As of:. 1113012007

Purchase

Price Price (GDI)

May 07 (EXERCISED)

May-07 (EXERCISED)

Sold Futures

Sold Futures

May-07 {:XPIRED'

May 07 (EXPIRED_

May-07 (EXPtRED_

May-O7 (EXPIRED!

May-07 (EXPIRED

May-07 (EXPIRED

May-07 (EXPIRED,

May-07 (EXPIREDI

May-07 (EXPIRED;

Futures

Futures

3 Way

Ca11

Spread

S-Way

Bought Caq at $0 560

Bought Call at $0 550

Bought Call at $0 811

Sotd Put at ($0 280)

Sold Call at ($0 080)

Bougrq Call at 50 824

Sold Call At ($0 060/

Bought Call at(Exercised - See Above)

Sold _ut at ($0 565)

Sold Put at ($0 570)

Bought Call at(Exe c_sed See Above)

Strike/Celllng/FI Price/Ti

Decile oor me

7Oth 7.050

% Coverage
20%

2O%70th 7 100

7 689

7 689

60th 7950 T 10%

20th 6 000 T 10%

100th 13 500 r 10%

80th 8 550 • 10%

1OOth 14 500 r 10%

40th 6 150 T 20%

4Sth 6 150 T 20%

Cummulative

Coverage

lO%

20%

40%

Max #

Trlde Date Contracts

12/29/2006 61

114/2007 61

412512007 61

4/25/2007 61

11/6/2006 61

1116/2006 81

11/612006 61

12/1/2006 61

12/112006 61

1212912006 61

12126/2006 61

12/2912006 61

61

4/8,2008 4 22 "_M 2 Hedging Posmon and Mark-to-Market as of November 30 2007 SC Hedging PosR_on Report
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SoldPutat 10th 5500 T 20% 11412007 61May-07 {EXPIRED L........ 13
Jun-07 Exercised

Jun-07 - Exercised _ 4

Sold Futures "3

Sold Futures "4

Jun-07 Expired

Jun-07 Expired

Jun 07 Expired

Jun 07 Expired

Jun-07 Expired

Jun-07 Expired

Jun-07 - Expired

Jun-O7 Expired 3

Jun 07 Expired

Jun-07 Exptred

Jun-07 E;<plred 4

Jun-07 - E'_ irp2[_ - ..... :4

Jul-07 - Exptred 5

Jul-07 Expired 5

Jul-07 Expired

Jul-07 - Expired -_

Jut-07 Expired

Jul-07 Exp,red

Jul-07 Exp,red .

Jul-07 Expired .' 1

Jul 07 Expired : 1

Jul-07 - Exp4red :2

Jul-07 - Ex_ ..... _'2

Aug 07 - E×erc_sed ",

Aug-07 E <ercised

Aug 07 E _ercised

Aug-07 Exercised : 1

Aug-07 E <erclsed _5

Sold Futures 8

Sotd Futures 5

Aug-07 EXPIRED

Aug-07 - E XPIREU

Aug-07 EXPIRED

Aug-07 E XPIRED £

Aug-07 - E XPIRED

Aug-07 E XPIREC -_

Aug-07 E XPIREE: 5

Aug-07 E XPIREE;

Aug-07 E XPIRE[: 5

Aug-07 EXPIRE[:' 5

Aug-07 - E XPIRED 5

Aug-07 E XPIRE[T :;

Aug-07 EXPIRE{:'

Aug-07 • EXPIRED "6

Aug-07 E XPIRED _ "

Aug-07 EXPIRE{)

Sep4)7 EXERCISE D 6

Sep-07 EXERCISED 6

Sep-07 E XERCISE E, 5

Sep-07 EXERCISED ,_

Sep-07 EXERCHBE E; ,c

SOLD FUTURES G

SOLD FUr URES 6

SOLD FUTURES 5

SOLD FUTURES 6

SOLD FU TURES :'£_

Sep-07 EXPIRED 5

Sep-07 - EXPIRE[)

Sep-07 FXPIRE D 6

Sep-07 - EXPIRE:) 6

Sep 07 EXPIRED

Sep-07 EXPIRED 5

Sep-07 EXPIRED

Sep-07 E XPIRED

Sep-07 - _XPIREC; 5

Sep-07 EXPIRED 5

Sep-07 EXPIRED 6

Sep-07 - _ XPIRED 6

Sep-07 EXPIRED

Sep-07 EXPIRED 2!:

_L FxPIRED

May-08 - OFFSET 3

May-08 - C)FFSE r 3

May-08 - OFFSE t 3

May-08 OFFSE 1 3

May-08 OFFSE [

May-08 OFFSET

May 08 OFFSE f 9

May-08 OFFSET 9

May-08 - O F FSE 1 9

May 08 OFFSET 9

May-08 OFFSE l c,

_OFFS_EL ............ 2
Oct-07 EXPIRE[) 9

Oct-07 - EXPIRED E'

Oct-07 EXPIRED

Oct-07 EXPIRED _'

0CI-07 - L XPIRED

Oct 07 FXPIRED _

Oct 07 EXPIRED !'

Oct-07 - EXPIRED

Ocb07 b XPIRED 9

Oct-07 EXPIRED !

Oct-07 - EXPIRED 9

Oct-07 =XPIRED !:

Oct-07 EXPIRED !:

Oct-07 EXPIRED !

Oct 07 EXPIRE(:) 4

Oct-07 EXPIRED .__ 4;

Nov-07 EXPIRED F-

Nov-07 - EXPIRE! D

Nov-07 EXPIRED ,_

Nov 07 EXPIRED 2

4'8 2008 4 22 PM

($0 280)

Sought Call at $0 720 70th

Bought Call at $0 710 70th

Futures

Futures

Bought Call at $0 879 60th

3-Way Sold Put at /$0 300) 20th

Sold Call at CS0 100} 100th

Bought Call at 61 104 70th

3-Way Sold Put at ($0 230) 20th

Sold Call at ($0 110) 100th

Bought Call at (Exercised - See Above)

3-Way Sold Put al ($0 300) 10th

Sold Call at ($0 t601 100tb

Bought Call at (Exercised - See Above}

3-Way Sold Put at ($0 300) 10th

Sold Call at ($0 150) lO0th

Bought Call at $0 919

3-Way Sold Put at ($0 330)

Sold Call at ($0 110)

Bought Call at $1 184

3 Way Sold Put at (50 240)

Sold Dall at ($0 160)

Bought Call at $0 760

3 Way Sold Put at ($0 350)

Sold Call at ($0 160)

Collar Bought Call at $0020

Sold Put at ($0 0201

7000 T 20%

7.000 T 20%

7 642

7642

8 000 T 10%

6000 T 10%

13 500 T 10%

8050 T 10%

6100 T 10%

14 000 T 10%

5 500 T 20%

10.000 T 20%

5500 T 20%

10000 T 20%

10%

20%

40%

60%

1/3/20o7

1/412007

512512007

512512007

111612006

111612006

11/6/20o6

121112006

12/112006

12/1/2006

1/312007

1/3/2o07

11312007

11412007

11412007

1/412007

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

60th 8 100 T 10% 111612006 54

20th 6.000 T 10% 10% 11/612006 54

100th 14000 T 10% 11/6/2006 54

70th 8 200 T 10% 12/1/2006 54

20th 6 0O0 T 10% 20% 121112006 54

100th 14 000 T 10% 12/1/2006 54

80th 7 250 T 40% 11412007 54

10th 5 500 T 40% 60% 114/2007 54

100th 11 000 T 40% 1/412007 54

50th 7 100 P 40% 100% 612512007 54
40th 6850 P 40% 6/25/2007 54

Put Sotd Put at ($0 370) 20th

Put Sold Put at ($0 240) 20th

Put Sold Put at ($0 535) 20th

Put Sold Put at ($0 080) 20th

Put Sold Put at ($0 200) 40th

Futures

Futures

Bought Call at $0 979

3 Way SOLD PUT AT (SEE ABOVE)

Sold Call at ($0 1301

Bought Call at $1 300

3 Way SOLD PUT AT (SEE ABOVE)

Sold Call at ($0 300)

Bought Can at $1 050

3 Way SOLD PUT AT (SEE ABOVE)

Sold Call at ($0 230)

Call Bought Call at $0 540

Spread Sold Call At ($0 080)

Collar Bought Call at $0 670
SOLD PUT AT (SEE ABOVE)

Ca_l Bought Call at $0 280

Collar Bought Call at $0 350

SOLD PUT AT S__SE_E..ABOV_E_.

Sold Put at ($0 380)

Sold Put at ($0 340)

Sold Put at ($0 580)

Sold Put at ($0 250)

Sold Put at ($0 270)

FUTURES

FUTURES

FUTURES

FUTURES

FUTURES

Bought Call at $1 179

3 Way Sold Put at (exercised see above)

Sold Call at ($0 320)

Bought Call at $1 404

3 Way Sold Put at (exercised see above)

Sold Call at ($0 300)

Sought Call at St 080

3 Way Sold Put at (exercised see above)

Sold Call at ($0 220)

Ca11 Bought Call at $0 550

Splead Sotd Call At ($0 1001

Collar Bought Cal! at $0 726
Sold Put at (exercised see abo_e)

Collar Bought Call at $0 540

Sold Put at (exercised see above)

Bought Call (OFFSET) $0 690-

3 Way Sold Put (OFFSET) ($0 270)

Sold (;all (OFFSET) ($0 130)

Sold Call (OFFSET) ($0 660)

3 Way Bought Put (QFFSE T) $0 240

Bought Call (OFFSET) $0 120

Bought Call (OFFSET) $0 690

3 Way Sold Put (OFFSET) ($0 270)

Sold Call (OFFSET) ($0 130)

Sold Call (OFFSET) ($0 700)

3 Way Bought Pul (OFFSET) $0250

Bought Calt (OF FSET[ $0 150

3 Way Bought Call at $1 3t0

Sold Put at ($0 411 )

Sold Call at ($0 4201

3 Way Bought Call at $1 508

Sold Put at ($0 400)

Sold Call at ($0 344)

3J,h/ay Boug'_t Call at $1 230

Sold Put at ($0 620)

Sold Call at ($0 330)

Ca11

Spread Bougqt Call at $1 000

Sold Call At ($0 240)

3-Way Bought Call at $0 920

Sold Put at ($0 320/

Sold gait at ($0 1601

Ca I 1

Spread Bougnt Call at $0 420

Sold Call At 160 1401

70th

100th

70th

100th

60th

100th

100th

100th

100th

60th

30th

20th

20th

20th

40th

20th

6000 T 10% 10%

6 000 T 10% 20%

6 000 T 10% 30%

6 000 T 20% 100%

6 250 T 10% 50%

8 35O

15.000

8 250

14000

6 950

11 000

9.400

14 000

7 950

7 300

6 750

7/26/2007

7/26/2007

712612007

7/2612007

7/26/20O7

712612007

712612007

10% 111612006

10%

10% 111612006

10% 121112008

20%

10% 121112006

10% 11412007

30%

10% 1/4/2007

10% 2/112007
40%

10% 2/1/2007

10% 3/1/2007
50%

30% 80% 612612007

20% 612912007
100%

T 10%

T 10%

T 10%

T 10%

P 50%

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

Bought Call at $1 120

3-Way Sold Put at ($0 350i

Sold Call at ($0 450)

_nq' ,r Bought Call at $0 794

80th 9 400 P 10% 9/2212006 76

10th 5 500 P 10% 10% 9122/2006 76

100th 14 000 P 10% 9/22/2006 76

70th 8 150 P 30% 4n% 7/2/2007 76

Hedging Posmon and Mark-to-Market as of November 30 2007 SO Hedging Poslbon Repod

6.000 11/3/2006 58

6000 12/1/2006 58

6000 11412007 58

6 250 31112007 58

6000 612912007 58

5 593 8/28/2007

5 593 812812007

5 593 812812007

5 593 8/28/2007

5 593 812812007

70th 8 700 • 10% 111312006 58

10% 11/3/2006 58

100th 14 000 T 10% 11/3/2006 58

60{h 8 300 T 10% 12/1/2006 58

20% t211/2006 58

1001h 14 500 T 10% 121112006 58

70lh 7 150 T 10% 11412007 58

30% 11412007 58

100th 12 000 T 10% 1/4/2007 58

1O0th 10000 T 10% 2/1/2007 58
40%

100th 15 0O0 ] 10% 21112007 58

100th 8 150 T 10% 3/112007 5850%
31112007 58

40th 7 050 P 50% 612912007 58
100%

70th 7 650 F' 91412007 61

201h 6 000 P 91412007 61

100th 11 000 P 91412007 61

70th 7 650 P 91712007 61

201h 6000 FI 9/712007 61

tO0th 11 000 P 91712007 61

70th 7 650 R 9/4/2007 61

20th 6 000 P 91412007 61

100tP 11 000 P 9/4/2007 61

70th 7650 P 911012007 61

20th 6 000 P 9/10/2007 61

1O0th 11 000 P 911012007 61

70th 8650 T 10% 10% 111312006 87

20th 6 000 T 10% 11t312006 87

100th 14 000 T 10% 111312006 87

80th 8 400 T 10% 20% 121112006 87

20th 6 000 T 10% 12/1/2006 87

tOOth 15000 T 10% 1211/2006 87

70th 7 200 T 10% 30% 11412007 87

20th 6 000 T 10% 11412007 67

10Oth 12 000 T t 0% 11412007 87

4O%
100th 8 600 T 10% 2/1/2007 87

100t h 13 000 T 10% 21112007 87

100tb 8 050 T 10% 50% 3/112007 87

40th 6 250 "T 10% 3/1/2007 87

100th 13 000 T 10% 3/112007 87

100%
100th 8 450 P 50% 6/29/2007 87

100th 11 000 P 50% 6/29/2007 87



Nov-07 E,&PIREC
Nov-0 EX PIRE f:
Nov-07 E:&PIRF.(:
Nov-07 E,&PIREL
Nov-0 E,& P IR E E

Nov-07 - F,&PIREL'

Nov-0/ E,KPIREL'

Npv-0 EXPfRED
Dec-Oi - EXPIRED
Dec-07 E &P!REL
Dec-07 EXPIREEi
Dec-O, EXPIRED
Dec-0 E,KPIRFF
Dec-0 E,KPIRFFI
Dec-0 E/FIRE(
Dec-0 E & PIRE L

Dec 0 E,KF'IR! Li

Dec-Oi E KPIRED
Dec-g,

EXPIRE�('

Dec-O, Ex PIRt-f '

Dec-0 E K PIRE I'I
Dec-0/ E «I'iREL
Dec-0 EKPIRFLI

'I

6
'

I&

'5

'4
4

'0
IQ

9
9
0

/0

3-Way

Collar

Collar

3-Way

3-iyay

3-Way

Collar

Collar

Collar

Sold Put at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Sold Cail at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Put at

($0 480)
$0 860

($0 370)
($0 190)
$0 565

('$0 300)
$0 040

$1 030
($0 160)
($0 390)
$1 055

($0 270)
($0 330)
$0 900

($0 310I
($0 260)
$0 530

($0 220)
$0 540

($0 260)
$0 580

20th
40th
1018
90th
401&I

1018
80&&i

10th
90&&i

3081
100th
801&I

20th
90th
80th
20th
100&8

80th
10th
60th
20th
60&&i

20&6

6 800
7 350
6 000
11 000
7 300
5 800
9 150
6 250
10 250
7 000
13 500
8 600
6 700
12 000
8 750
6 750
12 250
8 600
6 300
7 950
6 350
7 950
6 700

T

T

T
T
T
T
T
T
T
P
P
T
T
T
T

30'/
20%
20%
20%
20%
20%
20%
20%
10'/

10%
10%
10%
10%
10%
10%
10%
10'x.
30%
30%
20%
20%
20%
20'/

6Q%

80%

I 00%

10%

20%

30%

60%

80%

100%

7/2/2007
7/25/2007
7/25/2007
7/25/2007
8/23/2007
8/23/2007
10/3/2007
10/3/2007
6/5/2007
6/5/2007
6/5/2007
7(3/2007
7(3(2007
7/3/2007
8/1/2007
8/1/2007
8/1/2007

8/23/2007
8/23/2007

9/4/2007
9/4/2007

10/3/2007
10/3/2007

76
76
76
76
76
76
76
76
99
99
99
99
99
99
99
99
99
99
99
99
99
99
99

SC Hed~i~nP)an
0 n Positions

Month Contract Volume Tool
Purchase

Price Price GD(
Shtke/Caging/Fl Prfcsm

Dec)la ccr me % Covers
Cummulatlvs Mmt e

e Covers Trade Date Contracts
Jan-08
Jan 08
JanXIB
Jan-08
Jan-08
Jan-08
Jan-OP.

Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Feb-08
Feb-OIJ

Feb-08
Feb-QP
Feb-08
Feb-OR

Feb-08
Feb-QP
Feb-08
Feb-OB
Feb-08
Feb-08
Feb-08

'I
' I
'I
'

I

4

3-Way

3-Way

3 Way

Cotta r

Collar

3 Way

3 Way

3-Way

Collar

Ca11
Spread

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bough' Cail at
Sold Put at
Sold Calf at
Bough: Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Catt at
Bought Call al
Sold Put al
Sold Call at
Bought Call at
Sold Put at
Bought Call al
Sold Call at

$1 185
($0 160)
($0 550)
$1 100

($0 200)
($0 350)
$0 946

($0 285)
($0 285)
$0 670

($0 200)
$0 395
$0 080
$1 350

($0 200)
($0 670)
$1 340

($0 250)
($0 550)
$1 006

($0 270)
($0 360)
$0 720

($0 250)
$0 425

$7 302
$7 302
$7 302
$7 302
$7 302
$7 302
$7 302
$7 302
$7 302
$7 302
$7 302
$7 302
$7 302
$7 371
$7 371
$7 371
$7 371
$7 371
$7 371
$7 371
$7 371
$7 371
$7 371
$7 371
$7 371
$7 371

90&8

30&6

10016
80th
2016
100th
90&8

20&&i

100&&i

7016
20th
70th
30th
90th
30th
100th
80th
?0th
90th
90&6

20&6

100&&i

70th
20th
60th
90th

10 500
7 000
13 500
9 050
6 500
13 000
9 450
6 750
13 500
8 400
6 450
8 400
7 000
10 450
7 000
13 500
8 700
6 500
12 000
9 550
6 500
13 500
8 500
6 450
8 000
10 100

T
T
T

T

T
T
1

T
T

T

P
P
T

T
T
T

T
T

T
T

T

T

T

P
P

10%
10%
10%
10%
10%
10%
10%
10%
10%
50%
50%
20%
20%
10'/
10%
I 0'/

10'/
10%
10%
10%
10'/
10'/
50%
50%
20o/

20%

10%

20%

30%

80%

100%

10%

20%

30%

80%

100%

6/5/2007
6/5/2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
8/1/2007
8/1/2007
8/1/2007
9/6/2007
9/6/2007

1 1 /26/2007
1 1 /26/2 007

6/5/2007
6/5/2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
8/1/2007
8/1/2007
8/1/2007
9/6/2007
9/6/2007

11/30/2007
11/30/2007

109
109
109
109
109
109
109
109
109
109
109
109
109
85
85
85
85
85
85
85
85
85
85
85
85
85

Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-QB

Mar-OP

Mar-08
Mar-OB

Mar-08
Mar-OB

Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Apr-08

A r-08
May-08
Ma -08
Jun-08
Jun-08
Jul-OB

Jul-08
Aug-08
Au -08
Sep-08
Se -08
Oct-08
Oct-08

if
I(
2i
I'
1(
1

I:
13
12

I

3 Way

3 Way

3 Uyay

3.Way

3-Way

3 Way

.oiler

Collar

Call

Spread
Calf

Spread
Call

Spread
Cali

Spread
9 Call
4 Spread

Bought Call at
Sold Put at
Sold Calf at
Bought Call at
Sold Put at
Sold Call at
Bought Calf at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Cail at
Sold Put at
Sold Call at
Bought Cail at
Sold Put at
Bought Call at
Sold Put at
Bought Cail at
Sold Call ai
Bought Call at
Sold Cail at
Bought Call at
Sold Call at
Bought Call at
Sold Call at
Bought Cali at
Sold Call at

$1 400
($0 220)
($0 700)
$1 335

($0 330)
($0 450)
$1 020

($0 260)
($0 420)
$0 960

($0 300)
($0 200)
$0 950

($0 340)
($0 160)
$0 800

($0 240)
$0 120
$0 543
$0 250
$0 613
$0 320
$0 430
$0 100
$0 465
$0 130
$0 535
$0 200
$0 620
$0 285
$0 960

~$0~420

Si 31
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 312
$7 202
$7 202
$7 269
$7 269
$7 363
$7 363
S 462
$7 462
$7 539
$7 539
$7 567
$7 567
$7 634
$7 634

90th
3018

1 00th
80&8

2001
100th
90&6

10th
100tti
60th
10&&

100th
50th
10th

100tri
50th
20&i

90th
90th
10th
90th
201&i

100tri
100th
100tl'i

100tt'i

100tti
100tl i

100th
1 00t I'i

100th
100th

10 250
6 750
13 500
8 650
6 500
13 100
9 750
6 250
13 500
7 950
6 250
12 500
7 800
6 350
13 000
7 750
6 400
12 000
8 100
6 000
7 950
6 250
9 900
13 000
9 850
13 000
10 150
13 000
10 400
13 000
9 800
13 000

T

T
T

T

f

T

P
P
P
I
I
T
Fi

P
P

10%
1Q%
10'/
10%
10%
10%
10%
10%
10%
30%
30%
30%
20%
20%
20%
20%
20%
20%
20%
20%
20%
20%
10%
10%
10%
10%
10%
10%
1Q'/

10%
10%
10%

10%

20'/

30%

60%

80'/

100%

20%

20%

1Q%

10%

10%

10%

10%

6/5(2007
6/5/2007
615/2007
7/3(2007
7/3/2007
7/3/2007
8/1/2007
8/1/2007
8/1/2007

8/23/2007
8/23/2007
8/23/2007

9/4/2007
9/4/2007
9/4/2007

10/23/2007
10/23/2007
10/23/2007

8/29/2007
8(29/2007
8/30/2007
8/30/2007
11/5/2007
11/5/2007
11/5/2007
11/5/2007
11/5/2007
11/5/2007
11/5/2007
1 1 /5/2 007
11/2/2007
11/2/2007

66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
61
61
61
61
66
66
54
54
55
55
58
58
87
87

48208 4 2 M 4 Hedging Pos tior and Mark-to-Market as of November 30 2007 SC Hedgmg Posit~on Report

Nov07E;<PIREB _2
Nov-07EXPIREC _5
NOV-07EXPIRED _6
NOV-07E:<PIREE '6
NOV-07 EXPIRED 15

Nov-07 - EXPIRED " 6

NOV 07 EXPIRED "4

Nov-07 EXPIRED ___ _[4

Dec-g7 - EXPIRED "0

Dec-07 E <P!RED "0

Dec-07 EXPIRED 0

Dec-07 EXPIRED _0

Dec-0• EXPIREE 0

Dec-07 E _,PIRED _0

Oec-0T EXPIRED 0

Dec07 F__PIREE '3

Dec 07 E_PIREE) 'O

Dec-07 E _,PIRED :0

Dec 07 EXPIRE[:; l0

Dec07 E;_ PIRE[ :9

Dec-0: E _:PIRED '9

Dec-0; E _PiREE) 10

Dec-07 E _tPlRED 20

Sold Put at

Bought Call at

3 Way Sold Put at

Sold Call at

Collar Bought Call at
Sold Put at

Collar Bought Call at
Sold Put at

Bought Call at

3-Way Sold Put at

Sold Call at

Bought Call at

3 Way Sold Put at

Sold Call at

Bought Call at

3 Way Sold Put at

Sold Cai_ at

Collar Bought Call at
Sold Put at

Collar Bought Call at
Sold Put at

Collar Bought Call at
Sold Put at

($0 480)

$0 860

($0 370)

($0 t90)

$0 565

($0 300)

$0 040

__ i$o 053)
$1 030

($0 160)

($0 390)

$1 055

($0 270)

($0 330)

$0 900

($0 310)

(SO 260)

$0 530

($0 220)

$0 540

($0 260)

$0 580

($0 120)

20th 6 800 P 30% _v ,o 7f212007 76

40th 7 350 P 20% 712512007 76

lOth 6 000 P 20% 60% 7/25/2007 76

90th 11 000 P 20% 7/25/2007 76

40th 7 300 P 20% 812312007 76
80%

10th 5 800 P 20% 8/23/2007 76

80th 9 150 T 20% 10/3/2007 76
100%

10th 6 250 T 20% 10/3/2007 76

90th 10 250 T 10% 6/5/2007 99

30th 7 000 T 10% 10% 61512007 99

100th 13 500 T 10% 615/2007 99

BOth 8 600 T 10% 713/2007 99

20th 6 700 T 10% 20% 7/3/2007 99

90th 12 000 T 10% 7/3/2007 99

80th 8 750 T 10% 8/1/2007 99

20th 6 750 • 10% 30% 8/1/2007 99

100th 12 250 • 10% 8/112007 99

80th 8 600 P 30% 8/23/2007 99
60%

10th 6 300 P 30% 8/23/2007 99

60th 7 950 T 20% 80% 9t4/2007 99
20th 6 350 • 20% 01412007 99

60th 7 950 T 20% 10/3/2007 99
100%

20th 6 700 T 20% 10/3/2007 99

SC Hed_in_a n.........
Open Positions

Month Contract Volume Tool

Purchase

Price Price (GDI)
Jan 08 !I

Jan 08 11

Jan4_8 '1

Jan-08 !1

Jan-08 I

Jam08 _1

Jan-08 't

Jan-08 "1

Jan-08 "1

Jan 08 _4

Jan-08 (_4

Jan 08 _2

Jan-08 22

Feb-08 9

Feb-08 9

Feb 08 )

Feb-08

Feb-g8 8

Feb-08 8

Feb-08 9

Feb-08 9

Feb 08 9

Feb4)8 42

Feb-08 42

Feb-08 _/

Feb-08__ _ !J
Mar-08

Mar-08 7

Mar-08 7

Mar-08 6

Mar-08 6

Mar-08 6

Mar-08 7

Mar 08 7

Mar-08

Mar-08 2(

Mar 08 2(

Mar-08 2("

Mar-08

Mar-08 13

Mar-08 ! :

MaF08 T:

Mar-08 1

Mar-08 12

Apr-08 t;:

Apr 08 _. 12

May-08 I ;

Jun-08 7

Jun-08 .... 7

Jul 08 5

Jul-08 5

Aug-O8 5

Sep-08 6

6
Oct-08

Oct-08 .............

Bought Call at $1 185

3-Way Sold Put at ($0 160)

Sold Call at ($0 550)

Bought Call at $t 100

3 Way Sold Rut at ($0 200)

Sold Call at ($0 350)

Bought Call at $0 946

3 Way Sold P_lt at ($0 285)

Sold Call at ($0 285)

Collar Bought Call at $0 670
Sold Put at ($0 200)

Collar Bought Call at $0 395

Sold Put at /$0 080)

Bought Call at $1 350

3 Way Sold Put at ($0 200)

Sold Call at ($0 670)

Bought Call at $1 340

3 Way Sold Put at ($0 250)

Sold Call at ($0 550)

Bougrd Call al $1 006

3-Way Sold Put at ($0 270)

Sold Call at ($0 360)

Collar Bought Call at $0 720
Sold Put at ($0 250)

Ca11 Boughl Call at $0 425

Spread Sold Call at ($0 100)

Bought Call at $1 400

3 Way Sold Put at ($0 220)

Sold Call at ($0 700)

Bought Call at $1 335

3 Way Sold Put at ($0 330)

Sold Call at ($0 450)

Bought Call at $1 020

3 Way Sold Put at ($0 260)

Sold Call at ($0 420)

Bought Call at $0 960

3-Way Sold Put at (80300)

Sold Call at ($0 200)

Bought CaP at $0 950

3-Way Sold Put at ($0 340)

Sold Call at ($0 160)

Bought Call at $0 800

3 Way Sold Put at ($0 240)

Sold Call at ($0 120 t

Collar Bought Call at $0 543

Sold Put at ($0 250)

Collar Bought Call at $0 613

Sold Put at _$0 320)

Call Bought Catt at $0.430

Spread Sold Caff at ($0 100)

Call Bought Call at $0 465

Spread Sold Call at /$0 130)

Call Bought Call at $0 535

Spread Sold Call at {$0200)

Call Bought Call at $0 620

Spread Sold Call at ($0 265)

$7 302

$7 302

$7 302

$7 302

$7 302

$7 302

$7302

$7 302

$7 302

$7 302

$7 302

87 302

$7 302

$7 371

$7 371

$7 371

$7 371

87 371

$7 371

$7 371

$7 371

$7 371

$7 371

$7 371

$7 371

$7 371

Strike/Ceiling/FI Pricem Cummulatlve Max #

Decile oor me % Coverage Coverage Trade Date Contracts

90th 10 500 T 10% 6/5/2007 109

30th 7000 T 10% 10% 6/5/2007 109

1O0th 13 500 T 10% 61512007 109

80th 9 050 T 10% 7/2/2007 109

20th 6 500 T 10% 20% 7/2/2007 109

100th 13 0O0 • 10% 7/2/2007 109

90th 9 450 • 10% 8/1/2007 109

20th 6 750 • 10% 30% 8/1/2007 109

100th 13 500 • 10% 81112007 109

70th 8 400 T 50% 91612007 109
80%

20th 6 450 T 50% 91612007 109

70th 8 400 P 20% 11126/2007 109
100%

30th 7 000 P 20% 1112612007 109

90th I 0 450 _ 10% 61512007 85

30th 7 000 • 10% 10% 61512007 85

100th 13 500 • 10% 6/512007 85

80th 8 700 • 10% 71212007 85

20th 6 500 • 10% 20% 7/2/2007 85

9Oth 12 000 T 10% 71212007 85

90th 9 550 • 10% 81112007 85

20th 6 500 T 10% 30% 8/1/2007 85

100th 13 600 T 10% 81112007 85

70th 8 500 T 50% 9/6/2007 85
80%

20th 6 450 T 50% 9/612007 85

60th 8 000 P 20% 11/30/2007 65
100%

90th 10 100 P 20% 11/30/2007 85

$7 312 90th 10250 T 10% 6/512007 66

$7 312 30th 6 750 "[ 10% 10% 61512007 66

$7 312 100th 13 500 7 10% 6/5/2007 66

$7 312 80th 8 650 • 10% 7/3/2007 66

$7 312 20th 6 500 t 10% 20% 7/3/2007 66

$7 312 100th 13 100 • 10% 7/3/2007 66

$7 312 90th 9 750 ] 10% 8/1/2007 66

$7 312 lOth 6 250 ] 10% 30% 81112007 66

$7 312 lOOth 13 500 T 10% 811/2007 66

$7 312 60th 7 950 P 30% 8/23/2007 66

$7 312 lOth 6 250 P 30% 60% 812312007 66

$7 312 100th 12 500 P 30% 812312007 66

$7 312 50th 7 800 "1 20% 9/4/2007 66

$7 312 10th 6 350 7 20% 80% 91412007 66

$7 312 100th 13 000 • 20% 91412007 66

$7 312 50th 7 750 P 20% 10/23/2007 66

$7 312 20th 6 400 P 20% 100% 10/23/2007 66

$7 312 90th 12000 P 20% 1012312007 66

$7 202 90th 8 100 P 20% 812912007 61
20%

$7 202 10th 6 000 P 20% 812912007 61

$7 269 90th 7 950 P 20% 813012007 61
2O%

$7269 20th 6 25O P 20% 8/30/2007 61

$7 363 lOOth g 900 _ 10% 1115/2007 66
10%

$7 363 lOOth 13000 T 10% 11/512007 66

$7 462 tOOth 9 850 • 10% 11/5/2007 5410%
$7 462 100th 13 000 T 10% 11/5/2007 54

87 539 lOOth 10 150 • 10% 111512007 5510%
$7 539 lOOth 13000 • 10% 111512007 55

$7 567 lOOth 10400 • 10% 11/512007 58
10%

$7 567 lOOth 13 OOO • 10% 111512007 58

Call Bought Call at $0960 $7 634

_" Spread Sold Call at {$0_ $7 634

100th 9 800 • 10% 10% 11/2/2007 87
100th 13 000 T 10% 11/2/2007 87

4,8,_ 1_08 4 22 UM 4 Hedging Pos,ho_ and Mark-to-Market as of November 30 2007 SC Hedging Position Report



INark-to-INarket Report
SC Hedging Plan

Report Date 12!31/2007[~x Closed Positions - 1st Rewew Penod

Closed Positions 2nd Rewew Penod

Closed Position. , — 3rd Review Penod

Closed Positions — 4th Review Penod

Closed Positions 5th Rewew Penod

Closed Positions - Filth Review Period

$949,450

$1,065,640

$851,680

$2,463,690

$3.369,220

$2,424, 270

$400,810

$795,290

$4,925,500

($1,385,730)

$1,474,820

($664,830)

($56,390)

$2,461,810

($4,754.950)

Period Tool Counts

Original
Trade
Date

MMBtus
Purchased
Per Month

Strikel
Fixed
Pnce

Purchase
Price

Original
Purchase

Cost/Proceeds

Trade/ Trade/
Expiration Expiration

Date Price
Realized

Value

Net Value
Realized

Gain or Loss

May-06
May-06
May-06
May-06
May-06
May-06
May-06
May-06

Jun-06
Jun-06
Jun-06
Jun-06
Jun-06
Jun-06
Jun-06
Jun-06
Jun-06
Jun-06
Jun-06

Jul-06
JUI-06
Jul-06
Jul-06
Jul-06
Jul-06
Jul-06
Jul-06
Jul-06
Jul-06
Jul-06

Call (Expired)
Call Sold (Expiredi

Call (Expired)
Call (Expired'i
Call (Expired'l

Call (Exermsed)
Futures K

Put (Expired)

Call (Expired)
Call (Soldl (E xpired)

Call (Expired)
Call (Sold) (E xpired)

Call (Expired)
Call (Expired)
Call (Expired)
Put (Expired)

Call (Expired)
f'ut (Expired)

Settlement

Call

Call (Sold)
Call

Call (Sold)
Call
Call

Call
Put

Call

Put
Settlement

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYME X

NYMEX

NYMEX

NYMEX
NYME X

NYMEX
NYMEX

11/2/2005
1 1/2/2005
1 2/6/2005
1/4/2006
2/1/2006
3/ 1 /2006

4/25/2006
3!1/2006

11/2/2005
1 1/2/2005
12/6/2005
i 2/6/2005
1/9/2006
2/1/2006
3/1/2006
3/1/2006
5/1/2006
5!1!2006

5)/25/2006

11/4I2005
1 1!4I2005
12/7/2005
1 2/7/2005
1/9/2006
2/2/2006
3/2I2006
3/2/2006

5/1 6/2006
5/1 6/2006
6/27/2006

60,000
60,000
60 000
60,000
60.000
60.000
60.000
60 000

70,000
70,000
60,000
60.000
70,000
60,000
70,000
70,000

330,000
330,000
330.000

50,000
50,000
50,000
50,000
60,000
50,000
60,000
60,000

270,000
270,000
270,000

10 200
17 000
12.750
10 700
10 300
7 150

5 750

10 350
17.000
12.100
17 000
10 350
10 900
7 350
5 750
7 300
6 150

10 400
18 000
12 950
18 000
10 900
11 200
7 850
5 500
7 100
6 150

$0 900

$0 570
$0.540
$0.555
$0 540
$7 150

$0.880

$0 785
i

$0 590
$0 540
$0 640

$0.210
, rr
$6 150

$0 920

$0 770
0

$0.590
$0 560
$0.580

$0.340

$6 150

$54,000

$34,200
$32,400
$33,300
$32 400

$61,600
. ;:r&))0)

$47, 100

$41,300
$32,400
$44,800

$69,300
' ' Ci )00)

$46,000

$38,500"'e "iiO'

$35,400
$28,000
$34,800

$91.800

4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25/2006
4/25!2006
4/25/2006
4/25/2006

5!25!2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006
5/25/2006

6/27/2006
6/27/2006
6/27/2006
6I27!2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006
6/27/2006

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$7.254
$0.000

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$5.975

$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0 000
$6.107

$0
$0
$0
$0
$0
$0

$6,240
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($57,750)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($11,610)

($54,000)
$4,800

($34,200)
($32,400)
($33,300)
($32,400)
$6,240
$8,400

($61,600)
$5,600

($47, 100)
$12,000
($41,300)
($32,400)
($44,800)
$14,000
($69,300)
$69,300
($57,750)

($46,000)
$5,000

($38,500)
$10,000
($35,400)
($28,000)
($34,800)
$8,4QO

($91,800)
$91,800
($11,610)

Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06
Aug-06

Call

Call (Sold)
Call

Call (Sold)
Call

Put (Exert)ised'
Settlement
Call (Sold)

Call
f'ut (Exerasd)

Settlement
Call (Sold)

C all

f'ui

Cali

P )ii

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

11/3/2005
11/3/2005
12/6/2005
12/6/2005
1/9/2006
1/9/2006

7/26) 2006
1/9/2006
2/1/2006
2/1/2006
7/26/2006
2/1/2006
3/1/2006
3!1/2006

5/1 7/2006
5/17'2006

50,000
50,000
60.000
60,000
50,000
50 000
50,000
50,000
60 000
60 000
60.000
60,QOO

50,000
50.000

280,000
280,000

10 750
18.400
12 750
17 500
10 200
7 000

17 000
9 750
7 000

17 500
8 000
6 000
7 100
6 050

$0 935

$0 875

$0 902

$7 000

$1.150

$7 000

$0 740

$0 650

$46,750

$52,500
'::'8 OQQ;

$45, 100

$69,000

$37,000

$182,000
'. ', 0(„4)''i;

7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26!2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006
7/26/2006

$0.000
$0.000
$0 000
$0.000
$0 000
$0.000
$6.887
$0.000
$0 000
$0.000
$6 887
$0.000
$0.000
$0 000
$0.000
$0.000

$0
$0
$0
$0
$0
$0

($5,650)
$0
$0
$0

($6,780)
$0
$0
$0
$0
$0

($46,750)
$5,000

($52,5QO)

$18,000
($45,100)
$11,500
($5,650)
$5,500

($69,000)
$21,000
($6,780)
$9,000

($37,000)
$16,250

($182,000)
$106,400

Sep-06
Sep-06
Sep-06
Sep-06
Sep-Q6

Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06
Sep-06

Oct-06
Oct-06
Oct-06
Oct-06
Oct-06

Cali

&.all (Sold)
Call

Call (Sold)
Call

Call (Sold)
Put

Sold Futures
Cal
Put

Call (Sold)
Sold Futures

(.aii

Put

Cail (Sold)
( all

Put

Call (Sold)

Cali

Call /Sold)
Cai'

Call (Soldl
Cali

NYMEX

NYMEX

NYMEX
NYME X

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMFX
NYMFX
NYMEX
NYMEX
NYMEX
NYMFX
NYMEX
NYMEX
NYMEX

NYMEX
NYME:X

NYMEX

NYMEX

NYMEX

1 1/2/2005
1 1/2/2005
12/6/2005
1 2/6/2005
1/9/2006
1/9/2006
1/9/2006

8/28/2006
2/2/2006
2/2/2006
2/2/2006
8/28/2006
3/1/2006
3/1/2006
3/1/2006

5/26/2006
5/26/2006
5/26/2006

1 1/2/2005
1 1/2/2005
12/2I2005
12/2/2005
1/6/2006

11 150
18 500
14 000
20 000
10 500
17 000
6 500
6 472
8 850
7 000
17 500
$6 472
8 100
5 500
14 000
7 250
5 200
11 500

$0 980

$0 780

$0.932

$1 530

$0 879
)''

r

$0 678

90 000
90 000
90 000
90,000
80 000

11.000
17 000
12 450
20 000
11 050

$1 120

$1 180

$0 962

60,000
60.000
60,000
60,000
50,000
50,000
50,000
50 000
60.000
60,000
60.000
60 000
60.000
60 000
60,000

290 000
290.000
290,000

!658,800.'":0 200:
$46,800

$46,600

$91,800

$52,740

$196,620"i'„&

$100,800
$2

5106,200

$76,960

$0 000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0 000

9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006

$0.000
$0.000
$0 000
$0 000
$0.000

8/28/2006
8!28!2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006
8/28/2006

$0
$0
$0
$0
$0
$0
$0

($1,400)
$0
$0
$0

($31,680)
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0

($58,800)
$10,200
($46,800)
$12,600
($46,600)
$9,500
$9,000
($1,400)
($91,800)
$30,000
$12,000
($31,680)
($52,740)
$15,600
$8,400

($196,620)
$81,200
$34,800

($100,800)
$27,000

($106,200)
$31,500
($76,960)

Mark-to-Market Report

SC Hedging Plan

Report Date

[
12/31/2007

Summary: __] Closed Positions- 1st Review Penod

Closed Positions 2nd Re_iew Penod

Closed Positions 3rd Review Penod

Closed Positions 4th Review Period

Closed Positions 5th Review Penod

$949.450

$1J365.640

$851,680

$2,463.690

$3.369,220

$2,424,270

$400,810

$795.290

$4.925.500

($1,385,730)

$1,474.820

($664,830)

($56,390)

$2,461,810

($4.754.950)

Closed Positions - Fifth Review Period

Period Tool Coun_rparty

May-06

May-06

May-06

May-06

May-06

May-06

May-06

May-06

Jun-06

Jun-06

Jun-06
Jun 06

Jun-06

Jun-06

Jun-06
Jun-06

Jun-06

Jun-06
Jun-O6

JuP06

Jul-06

Jul-06
Jul-06

Jul-06

Jul-06

Jul-06
Jul-06

Jul-06

Jul-06

Jul-06

Aug-06

Aug-06
Aug-06

Aug.,6

Aug-06
Aug-06

Aug-06

Aug-06
Aug-06

Aug-06

Aug-06

Aug-06
Aug-06

Aug-06

Aug-06

Aug-06

Sep-06

Sep-06

Sep-06

Sep-06
Sep-06

Sep-06

Sep-06

Sep-06
Sep-06

Sep-06

Sep-06
Sep-06

Sep-06
Sep-06

Sep-06

Sep-06
Sep-06

Sep-06

Oct-06
Oct-06

Oct-06

Oct-06

Oct-06

Call (Expired)
Call Sold (Expired}

Call (Exp;red)

Call (Exptred)

Call (Expbred)

Call (Exercised)
Futures K

Put (Expired)

Call (Expired)

Call (Sold) (Expired)
Call (Expired)

Call (Sold) (Expired)

Call (Expired)
Call (Expired)

Call (Expired)

Put (Expired)

Call (Expired)
Put (Expired)

Settlement

Call

Call (Sold)
Call

Call (Sold)
Call

Call

Call
Put

Call

Put

Settlement

Call

Call (Sold)
Call

Call (Sold)
Call

Put (Exercised)
Settlement

('all (Sold)
Call

Put (E xe_cisd)
Settlement

Call (Sold)
Call

Put

Cali

Put

Call

Call (Sc, ld)
Call

Call (Sold)

Call

Call (Sold)
Put

Sotd Futures

Cal;
Put

Call (Sold)
Sold Futures

Call
Put

Call (Sold)
Call
Put

Call (Sold)

('ah

Call (Sold)
Cal!

Call (Sold)
Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX.

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMFX

NYMEX
NYMFX

NYMEX

NYMFX

NYMEX

Original
Trade

Date

11/2/2005

11t2/2005

1216/2005

1/4/2006

211t2006

3/1/2006
4/2512006

3tl/2006

11/212005
t 1/2/2005

12/6/2005

12/6/2005
1/9/2006

2/1/2006

3/1/2006
3/1/2006

5/1/2006

5/1/2006

5/25/2006

11/4/2005

11/4/2005

12/712005

12/7/2005

1/9/2006

2/2/2006

3/2/2006
3/2t2006

5116/2006

5/16/2006

6/27t2006

11/3t2005

111312005

12/612005
t 216/2005

1t9/2006
1/9/2006

7/2612006

1/9/2006
2/1/2006

2t1/2006

7/26/2006

2/1/2006
3/1/2006

3/1/2006

5/17f2006

5/1712006

1112/2005

11/2t2005

12/6/2005

12/6/2005

1/9/2006
I/9/2006

1/9/2006

8t28/2006
2/2/2006

2/2/2006

2/212006
8/2812006

3/1/2006
3/112006

3/1/2006

5/26/2006
5t26t2006

5/26/2006

11/2/2005
1 I/2/2005

1212/2005

12t212005

1/6/2006

MMBtus Strike/
Purchased Fixed Purchase

Per Month Price Price

Original
Purchase

Cost/Proceeds

Trade/

Expiration
Date

Trade/

Expiration

Price

60,000 10 200 $0.900

60,000 17000 (60 C80

60000 12.750 $0 570
60,000 10 700 $0.540

60.000 10 300 $0.555

60,000 7 150 $0540

60.600 $7 150
60.000 5 750 d,__ _4¢'

70,000 10350 $0.880

70.000 17.000 !5(" 080_
60,000 12.100 $0.785

60,000 17000 _$_. 200

70,000 10.350 $0590
60.000 10900 $0.540

70,000 7 350 $0.640

70,000 5 750 _SO 200
330,000 7 300 $0.210

330,000 6150 !,!} 2 !_

330.000 $6.150

50,000 10400 $0920
50,000 18.000 ,50 ;OL;_

50,000 12950 $0.770

50,000 18000 i90 200
60.000 10900 $0.590

50,000 11 200 $0 560

60.000 7 850 $0.580

60,000 5 500 d_ _4}

270,000 7100 $0.340
270.000 6150 d0 }4(

270,000 $6 150

50,000 10 750 $0 935
50,000 18.400 d_ _0(

60.000 12 750 $0 875
60,000 17.500 i,8_ 30C';

50,000 10 200 $0 902
50000 7 000 23i

50,000 $7 000

50,000 17 000
60.000 9 750 $1.150

60.000 7 000 <'," 35,

60.000 $7 000

60,000 17 500 _:1 _5:
50,000 8 000 $0740

50,000 6 000 _'- £,'i

280.000 7.100 $0 650

280,000 6.050 _8(

60,000 11 150 $0.980

60.000 18 500 d;C ',t,i

60,000 14.000 $0.780

60,000 20000 i'_} ;, 0',

50,000 10.500 $0.932
50,000 17000 i5

50000 6500 i!C 187'

50.000 6 472
60,000 8 850 $1.530

60000 7 000 dC (.,U(

60,000 17 500 <: 2((}
60000 $6.472

60,000 8 100 $0 879

60,000 5.500 _(}
60,000 14000 _(,_ _4i}

290,000 7 250 $0 678
290.000 5.200 'i3

290,000 11 500 '.2()

90 000 11.000 $1 120

90.000 17 000 S) 3i£,:
90.000 12450 $1 180

90,000 20000 '_'

80000 11 050 $0962

$54,000

($4 600_

$34,200

$32,400

$:33,300
$32.400

(S8 400}

$6t,600

_$5 600)

$47,100

_$12 000)
$4t,300

$32,400
$44,800

:1_4000)

569,300

_69 300i

$46.000

$38,500

($_0 000)

$35,400
$28,000

$34,800

_88400}
$91,800

d_ql 800}

$46,750
_5,000i

$52,500

$45.100

d_1! 500)

(35 500i

$69,0O0

_$900(}}
837,000

(_16250)
$182,000

!_400.4(}0)

$58,800

:$_0200i

$46,800

($12600_

$46,600
t$9,500}

_59000}

$91,800

_%3{)000]
_$!2 000_

$52,740

!%15 600_

(S8400}

$196,620

_$8! 200}

$100,800
:$27 000_

$106,200

S31 500}
$76,960

412512006

412512006

412512006
4/25/2006

412512006

4/25/2006

412512006

4/25/2006

5/25/2006

5/25/2006
512512006

5/25/2006

5/25/2006
5/25/2006

512512006

512512006
512512006

5/25/2006

512512006

612712006

612712006

612712006
612712006

6/27/2006

612712006

6/2712006

612712006
6/27/2006

612712006

6/2712006

712612006

712612006
712612006

712612006

7/26/2006
7/2612006

712612006

7/26/2006
7/26/2006

712612006

712612006

712612006
7/26/2006

7/26/2006

712612006

7/26/2006

8t28/2006

812812006

812812006
812812006

812812006

812812006

812812006
812812006

8/28/2006

8/28/2006
8/28/2006

812812006

8/28/2006
8/28/2006

812812006

8/28/2006
8/28/2006

812812006

9/26/2006
912612006

9/26/2006

9/2612006

9/26/2006

$0.000

$0.000

$0.000

$0.000

$0.000
$0.000

$7.254

$0.000

;0.000

_.000
;0.000

;0.000

;0.000

;O.O00

;0.000

;0.000
;0.000

;0.000

$5.975

$0.000

$0.000

$0.000
$0.000

$0.000

$0.000

$0.000

$0.000
$0.O0O

$0.000

$6.107

$0.000

$0.000

$0.000
$0.000

$0.000
$0.000

$6.887

$0000
$0.000

$0,000

$6.887

$0.000
$0.000

$0000

$0.000

$0.000

$0.000

$0.000

$0.000

$0.000
$0.000

$0.000

$0.000
$0.000

$0.000
$0.000

$0.000

$0.000

$0.000

$0 000

$0.000

$0.000

$0.000

$0000

$0.000
$0.000

$0.000

$0.000

$0.000

Realized

Value

$0

$0

$0

$0

$0
$0

$6,240

$o

$o
$o
$0
$0

$0
$0

$0

$0
$0

$0

($57,750)

$o
$o
$o
$o
$o
$o
$0
$o
$o
$o

($11,610)

$o
$o
$o
$o
$o
$0

($5,650)
$0
$0

$0

($6,780)

$0
$0

$0

$0

$0

$0

$0

$0
$0

$0

$0
$0

($1,400)
$0
$0

$0

($31,680)

$0
$0

$0

$0
$0

$0

$0
$0

$0

$0

$0

Net Value

Realized

Gain or (Loss)

($54,000)

$4,800

($34,200)
($32,400)

($33,300)

($32,4OO)
$6,240

$8.400

($61,600)
$5,600

($47.100)

$12,000
($41,300)

($32,400)

($44,800)
$14,000

($69.300)
$69,300

($57,750)

($46,000)
$5,000

($38.500)

$10,000

($35,400)

($28,000)
($34,800)

$8.400

($9h800)

$91.800
($11,610)

($46,750)
$5,000

($52,500)
$18,000

($45,100)

$11,500

($5,650)
$5,500

($69,000)
$21,000

($6,780)

$9,000

($37,000)
$16,250

($182,000)

$106,400

($58,8OO)
$10,200

($46,800)

$12.600

($46,600)
$9,500

$9,000

($1,400)
($91,800)

$30,000
$12,000

($31,680)

($52,740)
$15,600

$8,400

($196.620)

$81,200
$34,800

($100,800)

$27.000

($106,200)
$31,500

($76,960)



Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06

Nov-06
Nov-06
Nov-06
Nov-06
Nov-06
Nov-06
Nov-06
Nov-06
Nov-06
Nov-06
Nov-06
Nov-06

Pu! (Exercised)
Call (Sold)
Settlement

Call

Put i Exercised)
Cali (Sold)
Settlement

Call
Put (Exerc&sed)

Call (Sold)
Settlement

Call

Put (Fxerr. sed)
Call (Sold)
Settlement

Call
Put

Cail (Said)
Call

Gall (Soid)
Call
Put

Call (Sold)
Cail
Piet

Bought Futures
Sold Futures

NYMEX
NYME X

NYMEX

NYMEX

NYMFX
NYMEX
NYMEX
NYME X
NYME X

NYMEX
NYMEX

NYMEX

NYMEX
NYME X

NYME. X

NY ME X
NYMEX
NYMEX
NYMEX
NYME X
NYMEX
NYMEX

NYMEX
NYMEX
NYMFX
NYMEX
NYMEX

1/6/2006
1/6/2006

1/6/2006

2/1/2006
2/1/2006
2/1/2006
2/1/2006
3/6/2006
3/6/2006
3/6/2006
2/1/2006

6/29/2006
6/29/2006
6/29/2006
2/1/2006

6/5/2006
6/5/2006
6/5/2006
7/5/2006
7/5/2006
7/6/2006
7/6/2006
//6/2006
9/6/2006
9/6/2006

9/26/2006
1 0/27/2006

80,000
80,000
80,000
90,000
90,000
90,000
90,000
80,000
80,000
80,000
80,000

440,000
440,000
440,000
440,000

80,000
80,000
80,000
70,000
70,000

1 50,000
150,000
150,000
210,000
310 000
150,000
150,000

6 500
18 000

11.000
7 000
18 500

7 750
5 900
14.500

7 950
5 950
12 450

10 300
6 000
17 000
9.500
15 000
8.500
6 250
14 000
9 300
6.500

$6 500
$1 160

$7 000
$1.009

, xu

;8!
$5 900
$0.560

$5 950

$0.890

$0 660

$0 860
iS',
r . . c

$0 445
'r:

$7 148

$104,400

$80,720
;S:1 200,
5'1 2QQi

$246.400
, '.::72 4/X I

544., Q

$71,200

' ''.:, Bg,i
$46,200
h:, ~: X;::;;

$129,000
5'4 A 0'

, r ' x 0;
$137,950

$0
$0

9/26/2006
9/26/2006

9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/20Q6
9/26/2006
9/26/2006
9/26/2006
9/26/2006
9/26/2006

10/27/2006
10/27/2006
10/27/2006
10/27/2006
10/27/2006
10/27/2006
1 0/27/2006
10/27/2006
10/27/2006
1 0/27/2006
10/27/2006
10/27/2006

$0 000
$0.000
$4.526
$0.000
$0.000
$0.000
$4 526
$0.000
$0.000
$0.000
$4.526
$0 000
$0.000
$0.000
$4.526

$0 000
$0 000
$0 000
$0.000
$0 000
$0.000
$0 000
$0 000
$0.000
$0.000
$0.000
$7.148

$0
$0

($157,920)
$0
$0
$0

($222,660)
$0
$0
$0

($109,920)
$0
$0
$0

($626,560)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$196,200

$16,000
$16,000

($15T,920)
($104,400)
$45,000
$27 000

($222,660)
($80,T20)
$31,200
$1 1,200

($109,920)
($246,400)
$202,400
$44,000

($626,560)

($71,200)
$18,400
$13,600
($46,200)
$8,400

($129,000)
$54,000
$22,500

($137,950)
$38,750

$0
$196,200

Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06
Dec-06

Call (Exerused)
Put (Expwed))
Sold Futiires
Sold F utures
C a II ( Expi red)

Call (Sold) (E xpired)
Call (Expired)
Put (Expired)
Call (Expired!
Put (Expired)

Call (Sold)
Call (Expiredl
Put (Expired)

Call (Sold) (I xpired)
Call (E xpiredl
Put (Expired)

Call (Sold) (Expired)

NYME X
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYME X

1 0/3/2006
10/3/2006

11/27/2006
11/27/2006

6/2/2006
6/2/2006
7/5/2006
7/5/2006
8/1/2006
8/1/2006
8/1/2006
9/6/2006
9/6/2006
9/6/2006
9/20/2006
9/20/2006
9/20/2006

190,000
190,000
90,000

100,000
100,000
100,000
1' 00,000
1 00,000
'I 00,000
100,000
'I 00,000
'I 00,000
100,000
100,000
400,000
400,000
400,000

7 300
6 250

12 350
18.000
10.500
7 500
11 500
7 500
19.000
12 150
7 000
17 000
8.000
6 750
12 500

$0 760
;BC 0'."
$8 001
$8 002
$0 907

$1 060

$1 350

$0.800

$0 810
isxj'jp

$144,400

$0
$0

$90,700

$106,000

$135,000
c '

I oQQ'

$80,000
"'5 Qjio!
s so, IQQ'

$324,000
:.: ic!!QijX!;

,:40 QQQ!

1 1/27/2006
11/27/2006
1 1/27/2006
1 1/27/2006
1 1/28/2006
1 1/28/2006
1 1/28/2006
1 1/28/2006
1 1/28/2006
11/28/2006
11/28/2006
1 1/28/2006
11/28/2006
1 1/28/2006
1 1/28/2006
1 1/28/2006
11/28/2006

$0 000
$0.000
$8.001
$8.002
$0.000
$0 000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0 000
$0 000
$0.000
$0.000
$0 000

$0
$0

$63,090
$70,200

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($144,400)
$57,000
$63,090
$70,200
($90,700)
$30,000

($106,000)
$45,000

($135,000)
$30,000
$30,000
($80,000)
$15,000
$25,000

($324,000)
$160,000
$40,000

Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07
Jan-07

Feb-07
Feb-07
Feb-07
Feb-07
Feb-07
Feb-07
Feb-07
Feb-07
Feb-07
Feb-07
Feb-07
Feb-07
Feb-07
Feb-OT
Feb-07
Feb-07
Feb-07
Feb-07
Feb-07

Cail (Expired)
Cali (Sold) iExpired)

Put (Exerrxsed)
Sold Futures

Put (Exercised)
Call (Fxpired)

Call (Sold) (Expired)
Sold Futures

Put (Exeri:ised!
Call (Expired)

Call (Sold) (Expired)
Sold Futures

Put (Exeiiosedi
iCall (Expiredl

Call (Sold) IExpired)
Sold j utures

Put (Exercised i

Call (Expired!
Sold Futures
Call (Expired!
Put (Fxpired)

Call (Sold) (Expired)

F'ut i Exercised)
F'ut (Exerased!

Sold Futures
Call - Expired
Put — Expired

Gall (Sold) Expired
Call — Expired

Call (Sold! Expired
Call — Expired

Call (Sold) Expired
Call - Expired

Call (Sold) Expired
Put - Expired
Call Expired
Put - Expired

Call (Sold) Expired
Call . Expired
Put — Expired

Call /Sold) Expired

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYME X

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYME. X

NYMEX

NYMEX
NYMEX

NYMF. X

NYMFX
NYMEX

NYMF X

NYMFX

NYMEX
NYMEX
NYMEX

NY ME=X

NYMEX

7/5/2006
7/5/2006
7/5/2006

12/26/2006
8/3/2006
8/3/2006
8/3/2006

12/26/2006
9/7/2006
9/7/2006
9/7/2006

1 2/26/2006
9/22/2006
9/22/2006
9/22/2006
' 2/26/2006
10/3/2006
10/3/2006

1 2/26/2006
6/6/2006
6/6/2006
6/6/2006

7/5/2006
8/1/2006
1/26/2007
6/6/2006
6/6/2006
6/6/2006
7/5/2006
7/5/2006
8/1/2006
8/1/2006
9/6/2006
9/6/2006
9/6/2006

9/22/2006
9/22/2006
9/22/2006
10/2/2 006
1 0/2/2006
1 0/2/2006

110,000
110,000
110,000
110,000
110,000
110,000
110,000
110,000
100,000
100,000
100.000
100,000
440,000
440.000
440,000
440, 000
210.000
210,000
210,000
110,000
110,000
110,000

90.000
80 000

170 000
80,000
80,000
80 000
90 000
90,000
80,000
80,000
90,000
90.000
90 000

340 000
340 000
340 000
170 000
170.000
170 000

11 000
20 000
7 500
6 116
7 500
12 450
19 500
6.116
7 000
12 000
17 000
6 115
6 500
8 500
13 000
6 116
6 250
8 450
6 113
12 400
6 000
18 000

7 500
7 500
7 179
12 300
6 000
18 000
11 000
20.000
13 400
23 000
12.300
18 000
7 000
8 550
6 500
13 000
8 150
6 250
12 800

$1 400

co
$1 520

C

'i'"
$1 156
, sj x

$0.883

'I;

$0 770

$1 2 10

' x

$1 407
2GQ

$1 600
'I "'

$1 540

$1 470

"14

$1 120

$1 150

Sh 'i j'h

$154,000
5QQ!

$0
:.:8 050,

$167,200

$0„'IQQQ',

$115,600
;QQ

$0

$388,520
f

$0

$161,700
$0

$133,100
'.' '2 43t!

$112,560
i IQ Qjigi

$48 Qjg,
$144,000
, $33 3(IQ,'

$123,200
'ui. i

$132,300."x ogj'

$380,800
.:u ': ii'.

:"!ig Qr!(i

$195,500
i' ji0
o 0

1 2/26/2006
12/26/2006
1 2/26/2006
1 2/26/2006
12/26/2006
1 2/26/2006
1 2/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
1 2/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
12/26/2006
1 2/26/2006
1 2/26/2006
12/26/2006
12/26/2006

7/5/006
8/1/006

1/26/2007
1/29/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007
1/30/2007

$0.000
$0.000
$0.000
$0.000
$0.000
$0 000
$0 000
$0.000
$0 000
$0 000
$0.000
$0.000
$0 000
$0 000
$0 000
$0 000
$0.000
$0.000
$0 000
$0.000
$0 000
$0 000

$0 000
$0.000
$0.000
$0.000
$0 000
$0 000
$0.000
$0 000
$0.000
$0 000
$0 000
$0.000
$0 000
$0 000
$0.000
$0.000
$0 000
$0.000
$0 000

$0
$0
$0

($152,240)
$0
$0
$0

($152,240)
$0
$0
$0

($88,500)
$0
$0
$0

($168,960)
$0
$0

($28,770)
$0
$0
$0

$0
$0

($54,570)
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($154,000)
$27,500
$42,900

($152,240)
$28,050

($16T,200)
$55,000

($152,240)
$21,000

($115,600)
$43,000
($88,500)
$158,400
($388,520)
$88,000

($168,960)
$63,000

($161,700)
($28,770)
($133,100)
$12,430
$53,900

$43,200
$32,000
($54,570)
($112,560)
$16,000
$48,000

($144,000)
$33,300

($123,200)
$32,000

($132,300)
$54,900
$30,960

($380,800)
$153,000
$119,000
($195,500)
$64,600
$51,000

Mar-07
Mar-07
Mar-07
Mar-07
Mar-07

Call IExoired, '

Put (Expired)
Call ISold! Expired)

Call (Expired i

Call (Sold) ', Expired)

NYMEX
NYMEX
NYMFX

NYMEX
NYMEX

6/5/2006
6/5/2006
6/5/2006
7/5i2006
7/5/2006

70.000
70.000
70 000
60.000
60 000

12 050
6 000
18 000
10 400
20 000

$1 550

$1 850

$108,500

$111,000

2/26/2007
2/26/2007
2/26/2007
2/26/2007
2/26/200T

$0.000
$0 000
$0 000
$0 000
$0 000

$0
$0
$0
$0
$0

($108,500)
$16,100
$50,400

($111,000)
$30,000

Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06
Oct-06

Oct-06

Oct-06

Oct-06

Nov-06

Nov-06

Nov4)6

Nov4)6
Nov-06

Nov-06

Nov-06

Nov-06
Nov-06

Nov-06
Nov-06

Nov-06

Dec-06
Dec-06

Dec4)6

Dec4)6

Dec-06
Dec-06

Dec-06

Dec-06

Dec-06

Deck06

Dec-06

Dec-06
Dec-06

Dec-06

Dec-06
Dec-06

Dec-06

Jan-07
Jan-07

Jan-07

Jan-07
Jan-07

Jan-07

Jan-07

Jan-07
Jan-07

Jan-07

Jan-07

Jam07
Jan-07

Jan-07

Jan-07

Jan-07

Jan-07
Jan-07

Jan-07

Jan-07

Jan-07
Jan-07

Feb-07
Feb-07

Feb-07

Feb-07
Feb-07

Feb-07

Feb-07
Ferm07

Feb-07

Feb-07

Feb-07

Feb-07
Feb-07

Feb-07

Feb-07
Feb-07

Feb-07

Feb-07

Feb-07

Mar-07

Mar-07
Mar-07

Mar-07
Mar-07

Put (Exercised)

(Jail (Sold)

Settlement

Call

Put/Exercised)
Call (Sold)

Settlement
Call

Put (Exercised)

Call (Sold)
Settlement

Call

Put (Exerosed)
Call (Sold)

Settlement

Call
Put

Cat (Sold)
Call

Call (Sold)
Cal

Put

Call (Sold)
Cat1

Put

Bought Futures
Sold Futures

Call (Exercised)

Put (Expied))
Sold Futures

Sold Futures

(;all (Expired)
Call (Sold) (Expired)

('all (Expired)

Put (Expwed)

(:all (Expwed)

Put (Expired)

Call/Sold)
('all (Exp_redt

Put (Expired)

Call (Sold) (Expired)

Call (E xplred)
Put (Expired)

Call (Sold) (Expired)

Call (Expired)

Call (Sold) (Expired)
Put (Exercised)

Sold Futures

Put (Exercised)

Call (Expired)
Call (Sold) (Expired)

Sold Futures

Put (Exercised)

Call (Expired)

Call (Sold) (Expired)
Sold Futures

Pu, (E xercised )

Call (Expired)
Call (Sold) (E xplred)

Sold Futures

Put (Exercised }

Call (Expired)
Sold Futures

Call (Expired_

Put (Expired)

Call (Sold) (Expired)

Put tExercised)

Put (Exercised)
Sold Futures

Call- Expired

Put Expired
Call (Sold) Expired

Call Expired

Call (Sold} Expired

Call Expired
Catl (Sold) Expired

Call- Expired

Call (Sold} Expired

Put - Expired
Call Expired

Put- Expired

Call (Sold) Expired

Call - Expired
Put Expired

Call (Sold) Expired

Call (Exoired;

Put (Expired)

Call (Sold), Expired)
Call (Expired)

Call (Sold) ',Expired)

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

N_MEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYME×

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYML]X

NYMEX

NYMEX
NYMEX

NYME-X

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMf-X

NYMFX

NYMEX
NYMFX

NYMEX

NYMEX
NYMEX

1/6/2006

1/6/2006

1/6/2006

2t1/2006
211/2006

21112006

21112006

3/612006
3/6/2006

3/6/2006

21112006

6/29/2006

6129/2006
6f29/2006

2/1/2006

6/5/2006

6/512006
6/5/2006

7/5/2006

71512006
71612006

7/6/2006

7/6/2006
9/6/2006

9/6/2006

9/26/2006
10/27/2006

10/3/2006

10/3/2006
11/27/2006

11/27/2006

6/212006

6/2120O6
7/5/2006

71512006

81112006

81112006

8/1/2006

9/6/2006
91612006

9/6/2006

9/2012O06
9t20/2006

9/20/2006

7/5/2006

7/5/2006

7t5/2006
12/26/2006

8/3/2006

8/3/2006
8/3/2006

t2/26/2006

9/712006

9/712OO6

9/712006
12/26/2006

9/22/20O6

9/22/2006

9/22/2006
12/2612006

101312006

10/3/2006

12126/2006
6/6/2006

6/6/2006

6/612006

7/5/2006

8tl/2006
1/26/2007

61612006

6/6/2006
6/6/2006

7/5/2006

7/512006

8/112006
81112006

9/6/2006

9/6/2006

9/6/2006
9/22/2006

9/2212006

9/2212006

10/212006

10/212006

I 0/212006

6/5/2006
6/5/2006

61512006

71512006
7/5/2006

80.000

80,000

80,000

90.000

90,000

90,000
90.000

80,000

80,000

80,000

80.000

440,000

440,000

440,000

440.000

80,000

80,000

80,000

70,000
70.000

150,000

150,000
150,000

310,000
310.000

150.000

150,000

190.000

190,000

90,000
100,000

100,000

100.000

100,000

100.000
100.000

100,000

100,000

100,000

100,000
100,000

400,000
400,000

400,000

110,000
110,000

,10,000

110,000
110.000

110.000

110,000
110,000

100.000

100,000

100.o00
lOO,O00

440.000

440.000

440.000

440,000
210.000

210,000

210,000

110,000
110.000

110.000

90.000

80.000
170.000

80,000

80,000

80000

90000

90.000

80,000
80,000

90,000

90,O0O

90000
340000

340000

340.000

170000

170,000

170000

70,000

70.000
70000

60,000

60000

6.500
18.000

11.000

7 000

18500

7750

5900
14.500

7 950

5 950

12450

10300

6.000
17000

9.500

15 000
8.500

6250

14 000
9300

6.500

7 300

6.250

12.350

18.000
10.500

7.500

11500

7.500

19.000

12.150
7000

17000

8.000

6.750

12.500

11.000

20 000

7500
6116

7 500

12 450
19 500

6.116

7 000

12 000
17 000

6115

6.500

8500
13000

6116

6 250

8450
6.113

12400

6000

18000

7 500

7500
7 179

12 300
6 000

18000

11 000

20.000
13400

23 000

12.300

18.000

7 000
8550

6500

13 000

8 150

6 250
12.800

12 050
6000

18000

10 4OO
20 000

!$0 200_

$6500

$1160

i$/i500_

!$030!i_
$7 000

$1.009

(SO 390}

($0 140}
$5.900

$0.560

($0 !0G]

$5 950

$0.89O

!$0230}

!$:} _;C;
$0 660

{$i 120_

$0860

($_ 1501
$0.445

{SO !2£!

$7.148

$0 760

($0 300_
$8001

$8.002

$0907

($0300_

$1.060

{$0450}
$1350

($0 300;

i$0300_

$0.800

(So !50i
(10250_

$0.810

$1 4OO

($o250;

(S0255i

$1.520

($0 500)

$1 156

($0 360_

$0.883

_Sb 200}

_S(;$(}Oi

$0 770

$1210

!$/i ii5 i

{SO 4{(0_

{$0 400}

$1.407

{$0 200_

$1.600

!$9370}
$1540

!$0400}
$1.470

!$0 6i0}
_${} 344}

$1120

_$0 350)
$1150

_SO 380}

iS0300_

$1550

_$0720;

$1850

<$ :6 000;

$104.400
5£5 %00

{$7 bOO}

$80,720
$:1 200

5 i 1.200)

$246.400

![i[2 400;
$44 000

$71,200
($i8400_

_853 600i

$46,200
_$8 400;

$129,000

{S54 000)
:822 500)

$137,950
_8}8 750}

$0
$0

$144.400

_57 O00i
$0

$0

$90,700

_K; O00)

$106,000
:_45 000_

$135.000

'A 30 000)

,$30 000i

$80,000
d:;_50C;O)

<525 000)

$324,000

;S160 000)

{540 OOO)

$154,000
(!_27 500}

t!}42 90C!_
$0

'_28 050.

$167,200
<_55000}

$0

:$2;000i

$115,600
_43 000)

$0

$388,520
:$6S000i

$0

,?63;@00}

$161,700
$0

$133,100

_2 43b

_fi53900}

_841} 200)

($32 000}

$112,560
($16 000}

t$48000)

$144.000
<$33300}

$123,200
_832.000}

$132,300

_$54900i
:530960)

$380,800

_i_53 000_

{S_9 000)
$195,500
$64600)

$51 000}

$108,500
$!6 iOOi

:$50 400)

$111,000
_830 000}

9/26/2006

9/26/2006

9/2612006

9126/2006
9/2612006

9/26/2006

9/26/2006
9/26/2006

9/26/2006

9/26/2006
9/26/2006

9/2612006

9/26/2006

9/2612006

9/26/2006

10/27/2006

10t27/2006

1012712006

10/27/2006
10/27/2006

10/27/2006
10/27/2006

10/27/2006

10127/2006
10/27/2006

10/27/2006
10/27/2006

11/2712006

11/27/2006
11/27/2006

11/27/2006

11/28t2006

1112812006

11/28/2006
11/28/2006

11/28/2006

1112812006

1112812006

11/28/2006
11/28/2006

11/2812006

1112812006
11/28/2006

11/28/2006

12/26/2006

12/26/2006

12/26/2006
12/26/2006

12/26/2006

12/26/2006
1212612006

12/26/2006

12/26/2006

12/26/2006
12126/2006

12/26/2006

1212612006
1212612006

12/26/2006

12/26/2006

12/26/2006

12/26/2006
12/26/2006

12/26/2006

12/26/2006
12/26/2006

7/5/006
8/1/006

1/26/2007

1/29/2007
1/30/2007

1/30/2007

1/30/2007
1/30/2007

1/30/2007

t/30/2007

1/30/2007
1/30/2007

1/30/2007

1/30/2007

1/30/2007

1/30/2007
1/30/2007

1/30/2007

1/30/2007

212612007

2/26/2007

2/26/2007
2/26/2007

2/26/2007

$0000
$0.000

$4.526

$0.000
$0.000

$0.000

$4.526

$0.000
$0.000

$0.000

$4.526
$0.000

$0.000

$0.000

$4.526

$0.000

$0.000

$0.000

$O000
$0 000

$0.000

$0.000
$0.000

$0.000
$0.000

$0.000
$7.148

$0.000

$0.000

$8.001
$8.002

$0.000

$0.000

$0.000
$0.000

$0.000

$8.000

$0.000

$0.000
$0.000

$0.000

$0.000
$0.000

$0000

$0.000

$0.000

$0.000
$0.000

$0.000
$0.000

$0.000

$0.000

$0.000
$0.000

$0.000

$0.000

$0.000

$0 000
$0000

$0.000

$0.000

$0.000
$0.000

$0.000

$0.000

$0000

$0000
$0.000

$0.000

$0.000
$0.000

$0.000

$O000
$0.000

;0.000

;0.000
_.000

;0.000

;0,000

;0.000

;0.000

;0.000
;0000

;0.000

0.000

$0.000

$0.000

$0.000
$0000

$0000

$0

$0

($157,920)
$0

$0
$0

($222,66O)
$0

$0
$0

($109,920)

$0
$0

$0

($626,560)

$0

$0

$0

$0
$0

$0

$0
$0

$0
$0

$0

$196.200

$0

$0

$63.090

$70,200
$0

$0

$0
$0

$0

$0

$0

$0
$0

$0

$0
$0

$0

$0

$0
$0

($152.240)
$0
$0

$0

($152,240)
$0
$0

$0

($88,500)
$0

$0

$0

($168.960)

$0

$0

($28,770)
$0

$0
$0

$0

$0

($54,570)
$0

$0

$0
$0

$0

$0

$0
$0

$0

$0

$0

$0

$0
$0

$0

$0

$0

$0

$0
$0

$0

$16,000

$16,000

($157,920)

($104,400)
$45,000

$27,000

($222,660)

($80,720)
$31,200

$11.200

($109,920)
($246.400)

$202,400

$44,000

($626,560)

($71.200)

$18,400

$13,600
($46,200)

$8,400

($129,000)
$54.000

$22,500
($137,950)

$38,750
$0

$196,200

($144,400)
$57.000

$63,090

$70,200

($90.700)
$30,000

($106,000)

$45,000

($135,000)
$30.000

$30,000

($80,000)

$15,000
$25,0OO

($324,000)
$160,000

$40,000

($154,000)
$27.500

$42,900

($152,240)
$28,050

($167,200)
$55,00O

($152,240)
$21.000

($115,600)

$43,000
($88,500)

$158,400

($388,520)

$88,000
($168,960)

$63,000

($161,700)

($28,770)
($133,100)

$12,430

$53,900

$43,200

$32,000
($54,570)

($112,560)
$16.000

$48,00O

($144,000)

$33,300
($123,200)

$32,000

($132.300)

$54,90O
$30,960

($38O,8OO)

$153,000

$119.000

($195,500)

$64,600
$51,000

($108,500)
$16,100

$50,400

($111,000)
$30,000



Mar-07
Mar-07

Mar-07

Mar-07
Mar-07
Mar-07
Mar-07
Mar-07
Mar-07
Mar-07
Mar-07
Mar-07

Put (Expired)
Call (Expired)

Call (Sold) (E xpiredi

Pul (Expired)
Call (Expired)

Call (Sold) (E xpireit i

Put (Expired)
Call (Expued)

Call (Sold) (E xpiredi
Put (Expired)
Call (Expiied)
Put IExpuedl

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

7/5/2006
8/1/2006

8/I /2006
8/I /2006
9/6/2006
9/6/2006
9/6/2006
9/21/2006
9/21/2006
9/21/2006
10/3/2006
10/3/2006

60,000
70.000
70.000
70,000
60 000
60 000
60,000

260.000
260,000
260,000
140,000
140.000

7 500
11.900
20 000
7 500
12 000
18 000
7 000
8.100
13.000
6 250
8 700
6 250

$2 040
,
«' Br G,

(-. 4,
$1 740

, C, , il Q:

$1.323
4qG(

iSG-
$0 980
:9:". 2&c

(6' QG

$142,800

!345 SGG,

$104,400

$343,980
ooo;

!5 43 0"0:
$137,200

2/26/2007
2/26/2007

2/26/2007
2/26/2007
2/26/2007
2/26/2007
2/26/2007
2/26/2007
2/26I2007
2/26/2007
2/26/2007
2/26/2007

$0 000
$0.000
$0.000
$0 000
$0 000
$0.000
$0 000
$0.000
$0 000
$0 000
$0 000
$0.000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$36,000
($142,800)
$45,500
$45,500

($104,400)
$48,000
$27,000

($343,980)
$117,000
$143,000
($137,200)
$72,800

Apr-07
Apr-07
A pr-07
Apr-07
Apr-07
Apr-07
Apr-07
Apr-07
A pr-07
Apr-07
Apr-07
Apr-07

Call (Exercisedi
Call (Exercised,

Sold Futures
Sold Futures
Call . E xpired
Put Expired

Call (Soldi I xpiret
C all - E xpired

Call (Sold) Expired
Put Exp red

Call (Sold) f-xptre, l

Put Exp red

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

1/3/2007
1 I4I2007

3/27/2007
3/27/2007
I 1/6/2006
1 1/6/2006
11/6/2006
1 2/1/2006
12/1/2006
I /3/2007
I /3/2007
I I4I2007

120,000
130,000
120,000
130,000
60,000
60,000
60.000
60,000
60,000

120,000
1 20,000
130,000

6 750
7 000
7 503
7 503
7 850
6 000
14 000
8 250
13 000
5 500
10 050
5.500

$0 550
$0 500

$0 751
3

$0 860

!SG 2'lril

$66,000
$65,000

$45,060

$51,600
'i" i'

ii' r'0' ''

Qr, i

I /3/2007
1/4/2007

3/27/2007
3/27/2007
3/28/2007
3/28/2007
3/28/2007
3/28/2007
3I28/2007
3/28/2007
3/28/2007
3/28/2007

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 000
$0.000
$0.000

$0
$0

$90,360
$65,390

$0
$0
$0
$0
$0
$0
$0
$0

($66,000)
($65,000)
$90,360
$65,390
($45,060)
$15,000
$3,000

($51,600)
$6,000
$30,000
$7,2QQ

$29,900

SUMMARY:

Mark-to-Market Report
SC Had in Plan

23,680,0M

Closed Positions - Sixth Review Period

$3,369,220 $1,385,730 $4,754,950

Original MMBtus Strike/ Original Trade/ Trade/ Net Value

Period Tool Counts a
Trade
Date

Purchased
Per Month

Fixed
Pnce

Purchase Purchase
Price Cost/Proceeds

Expiration Expiration
Date Price

Realized
Value

Realized
Gain or Loss

May-07
May-07
May-07
May-07
May-07
May-07
May-07
May-07
May-07
May-07
May-07
May-07

Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07

Call (Exertxsedi
Call (Exertxsedi
Sold Futures
Sold Futures
Call (EXPIREDi
Put (Fxpired I

Cali (Sold) (Expired l
Call (EXPIRED)
Call (Soldl (Fxpiredl
Put (Fxpiredl
Put (Expiredl
Put (Expiredl

Call - F xerose I

Call I xerciseil
Sold Futures
Sold Futures
Call I xpirea
Put — E xpired
Call (Sold) F &pireit

Call - I- xpired
Put - E xpired
Call (Sold) - E&pired
Put Expired
Call (Sold) — F & pired

Put - E xpired
Call (Soldi Fxpired

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

I 2/29/2006
I I4I2007

4/25/2007
4/25/2007
1 1/6/2006
1 1/6/2006
11/6/2006
12/1/2006
I 2/I /2006

1 2/29/2006
1 2/29/2006

I /4/2007

1/3I2007
1/4/2007

5/25/2007
5/25/2007
I 1/6/2006
1 1/6/2006
1 1/6/2006
1 2/1/2006
1 2/1/2006
1 2/1/2006
1/3/2007
1/3/2007
1/4/2007
I /4/2007

120,000
1 30,000
'20, 000
'I 30,000
60,000
60,000
60,000
60,000
60,000
50,000
70,000

130,000

130,000
140,000
130,000
140,000
70,000
70,000
70,000
60.000
60,000
60,000

130,000
130,000
140,000
140,000

7 050
7 100
7 689
7 689
7 950
6 000
13.500
8.550
14 500
6 150
6 150
5.500

7 000
7.000
7 642
7 642
8 000
6 000
13 500
8 050
6 100
14 000
5 500
10 000
5.500
10 000

$0.560
$0.550

$0.811
)4 it (

()

$0.824
, ti, !)G i

$0.720
$0 710

$0.879
(«: 30)'li

$1 104
!&G 2)G'

$67,200
$71,500

$48,660
, Slli BGG';

:64,BGGi

$49,440

2H
' cui oi",)'
G:"fl 4; ('ll

$93,600
$99,400

$61,530

$66,240

ia'
fi 1'

12/29/2006
1 I4/2007

4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4I25I2007
4/25/2 007
4/25/2007

5/25/2007
5/25/2007
5/25/200'7
5/25/2007
5I25I2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25I2007
5/25/2007

$0 000
$0 000
$0.000
$0 000
$0.000
$0 000
$0.000
$0 000
$0.000
$0.000
$0.000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 000

$0
$0

$76,680
$76,570

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0

$83,460
$89,880

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($67,200)
($71,500)
$76,680
$76,570
($48,660)
$16,800
$4,800

($49,440)
$3,600
$28,250
$39,900
$36,400

$0
($93,600)
($99,400)
$83,460
$89,880
($61,530)
$21,000
$7,000

($66,240)
$13,800
$6,600
$39,000
$20,800
$42,000
$21,000

Jul-07
Jul-07
Jul-07
Jul-07
Jul-07
Jul-07
Jul-07
Jul-07
Jul-07
Jul-07
Jul-07

Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07

Call — . xpired
Put . ( xpired
Call (Sold) E xpireo
Call - Expired
Pul - Expired
Call (Sold) E xpired

Call - Expired
Put - Expired
Call (Sold) E (ptred

Call Expired
Put - I-xpired

Put - Exercise 1

Put f xercised
Put Exercised
Put — Fxercised
Put — Exercised
Sold F utures
Sold I- ulures
Call - EXPIRE D

Call (Sold) — E XPIRE D

Call- EXPIRFD
Call (Sold) - E XPIRF D

Call — EXPIRF D

Call (Sold) — F XPIRE D

Call- EXPIRE D

Call (Sold) - EXPIRI D

Call - EXPIRE D

Call — EXPIRE. D

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYME:X

NYMFX
NYMFX

NYMFX
NYME:X

NYMFX
NYMFX
NYMEX
NYMEX
NYMEX
NYMFX
NYMEX
NYMFX

NYMEX
NYMEX
NYMFX
NYMEX

NYMEX
NYMEX

NYMFX

1 I /6/2006
1 1/6/2006
11/6/2006
12/1/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
1 /4/2007

6/25/2007
6/25/2007

I 1/6/2006
12/1/2006
1/4I2007
3/1/2007

6/29/2007
7/26/2007
7/26/2007
1 1/6/2006
1 1/6/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
2/1/2007
2/I i2007
3/1 /2007

6/26/2007

50,000
50,000
50,000
60,000
60,000
60,000

210,000
210,000
210,000
220,000
220,000

50 000
60 000
60,000
60 000

110,000
280,000

60,000
50.000
50,000
60.000
60.000
60,000
60.000
50.000
50 000
60.000

160 000

8 100
6 000
14 000
8 200
6 000
14 000
7 250
5 500
11.000
7 100
6 850

6 000
6 000
6 000
6 250
6 000
5 943
5 943
8 350
15 000
8 250
14 000
6 950
11.000
9 400
14 000
7 950
7 300

$0 919

$1 164

SG (QG;

$0.760
$(i &GQ;

s(

$0.020
($0.020)

$0.979

$1 300
'&!'

$1.050
, C! l
$0 540

$0.670
$0 280

$45,950

$69,840

, 6',;,BAG i

$159,600
!8:3 .'. .':J,

,ii Q 0
$4,400
:94,XGG

G, l'

.SF. , I)GG i

$48,950
;56,5!iGi

$78,000
Stc "GC!;

$63,000

$27,000
, $(l GQG.

$40,200
$44,800

6/26/2007
6/26/2007
6/26I2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007

'7/26/2007
7I26I2007
7/26/2007
7/26/2007
7I26/2007
7/26/2007
7I26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26I2007
7/26/2007

$0.000
$0 000
$0 000
$0.000
$0 000
$0.000
$0.000
$0 000
$0.000
$0 000
$0 000

$0 QQQ

$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0 000
$0.000
$0 000
$0 000
$0 000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0

($15,960)
($18,420)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($45,950)
$16,500
$5,500

($69,840)
$14,400
$9,600

($159,600)
$73,500
$31,500
($4,400)
$4,400

$18,500
$14,400
$32,100
$12,000
$8,800

($15,960)
($18,420)
($48,950)
$6,500

($78,000)
$18,000
($63,000)
$13,800
($27,000)
$4,000

($40,200)
($44,800)

Mar-07 Put(Expired) NYMEX 7/5/2006 60,0007500 {S_}C,q0_ 536000 2/26/2007$0000 $0
Mar-07 Call(Expired) NYMEX 8/1/2006 70.00011.900$2040 $142,8002/26/2007$0.000 $0
Mar-07Call(Sold)(Expiredl NYMEX 81112006 70.00020000 i$0_,50_ _45500i 2/2612007$0.000 $0
Mar-O7 Put(Expired) NYMEX 8/1/2006 70.0007500 ($650_ '.$455(_0 2/2612007$0.OO0 $0
Mar-07 Call(Expired) NYMEX 91612006 60000 12 000 $1 740 $104,400 212612007 $0 000 $0

Mar_07 Call (Sold) (E xpiredi NYMEX 91612006 60.000 18000 _$0 E_00} $48 000 212612007 $0.000 $0

Mar-07 Put (Expired) NYMEX 9/6/2006 60.000 7.000 $c; _,50i _$27 000 212612007 $6000 $0

Mar-07 Cal_ (Expired) NYMEX 912112006 250,000 8.100 $1.323 $343,980 2/26/2007 $6.000 $0

Mar-07 Call (Sold) (Expired) NYMEX 912112006 260,000 13.000 {$(} 450} ($117000} 2/2612007 $0.000 $0
Mar-07 Put (Expired) NYMEX 9121/2006 260,000 6.250 ($0 55,0) (Ss 430001 212612007 $0000 $0

Mar-07 Call (Expired) NYMEX 10/3/2006 140,000 8 700 $0.980 $137,200 2/26/2007 $0000 $0

MaF07 Put (Exp, ed) NYMEX 101312006 140,000 6 250 i$ _20i 5_2b00 2/26/2007 $0.000 $0

Apr-07 Call (Exercised) NYMEX 11312007 120.000 6750 $0 550 $66,000 1/3/2007 $0000 $0

Apr-07 Call (Exercised, NYMEX 11412007 130.000 7 000 $0.500 $65,000 1/4/2007 $0000 $0

Apr-07 Sold Futures NYMEX 312712007 120,000 7 503 312712007 $0.000 $90,360
Apr-07 Sold Futures NYMEX 3/2712007 130,000 7 503 312712007 $0 000 $65,390

Apt-07 Call - Exp_red NYMEX 111612006 60,000 7.850 $0.751 $45,060 312812007 $0 000 $0

Apt-07 Put Expired NYMEX 11/6/2006 60.000 6 000 i$} ;_© $ _5 ',.0( 312812007 $0.000 $0
Apt-07 Call (Sold', } xpired NYMEX 11/6/2006 60,000 14 000 !$', 050 _,{;3 @00! 312812007 $0000 $0

Apt-07 C all - Exp,red NY ME X 12/1/2006 60,000 8 250 $0860 $51,600 3/28/2007 $0.000 $0

Apr-07 Call (Sold_ [-xpired NYMEX 12/1/2006 60,000 13000 !$,'} 1001 ($6,000} 3/28/2007 $0.0OO $0

Apt-07 Put Exp,red NYMEX 11312007 120,000 5 500 {$; 250_ !$5"_0000i 3/28/2007 $0.000 $0
Apt-07 Call (Sotdl I-xpireJ NYMEX 11312007 120,000 10.050 $_} 050) ti7.20(b 3/28/2007 $0.000 $0

Apt-07 Put Exp red NYMEX 11412007 130,000 5.500 23_E) 5'9',!00 3/28/2007 $0.000 $0

$36,000

($142,800)

$45,500

$45,500

($104,400)

$48,000

$27 ,OO0

($343,980)
$117,000

$143,000

($137,200)

$72,800

($66,000

($65,000
$90,360

$65,390

($45,06O
$15,000

$3,000

($51,6OO)
$6,000

$30,000

$7,200

$29,900

SUMMARY: 23,660,000 $3,369,220 ($1,385,730) ($4,754,950)

Mark-to-Market Report

SC Hed_ling Plan .........
Closed Positions - Sixth Review Period

Original MMBtus Strike/

Trade Purchased Fixed Purchase

Period Tool Counterparty Date Per Month Price Price

May-07 Call (Exercised i NYMEX 12/2912006 120,000 7 050 $0.560

May-07 Call (Exercisedl NYMEX 11412007 130,000 7100 $0.550

May-07 Sold Futures NYMEX 4/25/2007 120,000 7 689

May-07 Sold Futures NYMEX 4/25/2007 130,000 7.689
May-07 Call (EXPIREEb NYMEX 11/6/2006 60,000 7.950 $0.811

May-07 Put (Expired) NYMEX 111612006 60,000 6 000 i$0 280)

May-07 Call (Sold) (Expired) NYMEX 111612006 60,000 13.500 $(} 08_}!
May-07 Call (EXPIRED) NYMEX 121112006 60.000 8.550 $0.824

May-07 Call (Sold) (Expired) NYMEX 12/1/2006 60,000 14.500 SO !)(_(.!

May-07 Put (Expired) NYMEX 1212912006 50,000 6 150 $.[;. !,'65 }

May-07 Put(Expired) NYME× 12129/2006 70.000 6150 $0 _70}

May-07 Put (E:,:p_red/ NYMEX 1/4/2007 130,000 5.500 E; 2_E}

Jun-07 Call- Exercised NYMEX 11312007 130,000 7.000 $0.720

Jun-07 Call Exercised NYMEX 1/4/2007 I40,000 7.000 $0.710
Jun-07 Sold Futures NYMEX 512512007 130,000 7642

Jun-07 Sold Futures NYMEX 512512007 140,000 7642

Jun-O7 Call F xplred NYMEX 111612006 70,000 8.000 $0.879

Jun-07 Put Expired NYMEX 11/6/2006 70,000 6000 _$(} 30 }

Jun-07 Call (Sold) E*pired NYMEX 11/6/2006 70,000 13500 _S_ I0(
Jun-07 Call - Expired NYMEX 121112006 60,000 8 050 $1 104

Jun-07 Put - Expired NYMEX 12/1/2006 60,000 6 100 230
Jun-07 Call (Sold) - E>pired NYMEX 12/1/2006 60,000 14 000 ::} i iil

Jun-07 Put Expired NYMEX 1/3t2007 130,000 5.500 ¢!:, :0_l_

Jun-07 Call (Sold) E_pired NYMEX 11312007 130,000 10000 ¢;,_'_IE(}_
Jun-07 Put - Expired NYMEX 1/4/2007 140,000 5.500 _b :;(}0_

Jun-07 Call(Sold) Expired NYMEX 1/4/2007 140,000 10000 I_( 150_

Jul-07 Call Expired NYMEX 111612006 50,000 8.100 $0919
Jul-07 Put- Expired NYMEX 11/6/2006 50,000 6.000 _5_ ,3(}

Jul-07 Call (Sold) E_pireo NYMEX 111612006 50,000 14000 $0 I_!

Jul-07 Call- Expired NYMEX 1211/2006 60,000 8 200 $1164

Jul-07 Put - Expired NYMEX 12/1/2006 60,000 6000 50 24E}

Ju14)7 Call (Sold) • Expired NYMEX 121112006 60,000 14 000 i$0 100;
Jul-07 Call - Expwed NYME,X 1/4/2007 210,000 7 250 $0.760

Jul-07 Put - Lxpired NYMEX 11412007 210,000 5500 _$0 350i

Jul-07 Call(Sold) E _pired NYMEX 1/4/2007 210,000 11.000 $I_ !50;

Jul-07 Call Expired NYMEX 6/25t2007 220,000 7 100 $0,020
Jul-07 Put - Expired NYMEX 6/2512007 220,000 6 850 ($6,020)

Aug-07 Put - Exerc_se_ NYMEX 11/6/2006 50000 6.000 _$0 _._7()

Aug-07 Put Exercised NYMEX 12/1/2006 60.000 6.000 _*_) 24(!

Aug-07 Put Exercised NYMEX 1/4/2007 60,000 6000 $0 5_5
Aug-07 Put Exercised NYMEX 31112007 60.000 6250 ;$0 2,_'i_

Aug-07 Put Exercised NYMEX 6/29/2007 110,000 6.000 _(; 0',-'c
Aug-07 Sold Futures NYMEX 7/26/2007 280,000 5 943

Aug-07 Sold F ulures NYMEX 7/26/2007 60,000 5 943

Aug-07 Call - EXPIRED NYMEX 11/6/2006 50,000 8 350 $0.979
Aug4)7 Call (Sold) EXPIRE D NYMEX 11/6/2006 50,000 15000 $=_,"130

Aug-07 Call - EXPIRED NYMEX 12/1/2006 60.000 8 250 $1.300

Aug-07 Call (Sold) - EXPIRE D NYMEX 121112006 60,000 14.000 $," 30"

Aug-07 Call EXPIRED NYMEX 11412007 60,000 6 950 $1.050
Aug-07 Call (Sold) EXPIRE D NYMEX 11412007 60,000 11.000 $(" 21_,}

Aug-07 Call EXPIRED NYMEX 21112007 50,000 9 400 $0540

Au9-07 Call (Sold) - EXPIRE D NYMEX 2/1/2007 50000 14000 S0 08}

Aug-07 Call - EXPIRED NYMEX 31112007 60,000 7 950 $0.670
Aug-07 Call EXPIRED NYMEX 6/26/2007 160000 7.300 $0.280

Original Trade/ Trade/

Purchase Expiration Expiration
Cost/Proceeds Date Price

$67,200 12/29/2006 $0 000

$71,500 11412007 $0000
4/2512007 $0.0OO

412512007 $6000

$48,660 412512007 $6.000
$_6 800_ 412512007 $0000

_$4.800i 412512007 $0.000
$49,440 4/25/2007 $0.000

_$3,E00_ 4/25/2007 $0000
.';28 25_,_ 412512007 $0.000

,'::_9 9!0} 4/25/2007 $0.000

.'i::.E_ 400) 412512007 $0 000

$93,600 5/25/2007 $0.000
$99.400 5/25/2007 $6000

512512007 $0 OO0

612512007 $0000

$61,530 512512007 $0000
_;? 1 i{_.,'_ 512512007 $0 000

',$7 {)00! 512512007 $0.000

$66,240 5/2512007 $0 000
12, 809) 512512007 $0 000

$.'} 000} 5/2512007 $0000

!:'_9 0(_ 5/25/2007 $0.000

(_,2£ _;{(: 512512007 $0.000
$4;. 0{(:q 5/25/2007 $0000

$2 i (_(._ 512512007 $0.000

$45,950 612612007 $0.000

,i$ ! _i L_£ 6/2612007 $0000
_ §,',(:'C. 612612007 $0.000

$69.840 6/26/2007 $O.OOO

($I 4 409 612612007 $0 000

$9,600) 612612007 $0.000

$159,600 6/26/2007 $0.000
($73.500 612612007 $0.000

($31 hO0_ 612612007 $0.000

$4,400 612612007 $O.OOO

_$4,400 612612007 $0.000

$_8.'(0" 712612007

$14 _0@_ 712612007
$_2 100i 712612007

$12 0!b} 712612007

$8,800_ 712612007
7/26/2007

712612007

$48,950 7/2612007
_S6,500! 712612007

$78,0OO 712612007

$t8 000 712612007

$63,000 7/26/2007

[_13 8E;O 712612007
$27,0OO 7/26/2007

$4 (.'0(" 7/2612007

$40,200 7/2612007
$44,800 7t26/2007

$0.000
$0.000

$0.000
$0.000

$0.000

$0.000

$0.000
;O.OOO

;0.000

;0.000
;0.000

;0.000

;0.000

;0.000
;0.000

0.000

0.000

Net Value

Realixed Realized

Value Gain or (Loss)

$0 ($67,200)

$0 ($71,500)

$76,680 $76,680
$76,570 $76,570

$0 ($48,660)

$0 $16,800

$0 $4,800
$0 ($49,440)

$0 $3,600

$0 $28,250

$0 $39,900
$0 $36,400

$0

$0 ($93,600)

$0 ($99,400)
$83,460 $83,460

$89.880 $89,880

$0 ($61,530)
$0 $21,000

$0 $7,000

$0 ($66,240)
$0 $13,800

$0 $6,600
$0 $39,000

$0 $20,800

$0 $42,000
$0 $21,000

$0 ($45,950)

$0 $16,500
$0 $5,5O0

$0 ($69,840)

$0 $14,400

$0 $9,600

$0 ($159,600)
$6 $73,500

$0 $31,500

$0 ($4,400)

$0 $4,400

$0 $18,500

$0 $14,400
$0 $32,100

$0 $12,000
$0 $8,8O0

($15,960) ($15,960)

($18,420) ($18,420)

$0 ($48,950)
$0 $6,500

$0 ($78,0OO)

$0 $18,000

$0 ($63,O0O)
$0 $13,800

$0 ($27,000)

$0 $4,OOO

$0 ($40,200)
$0 ($44,800)



Sep-07
Sep-07
Sep-07
Sap-07
Sep-07
Sep-07
Sap-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sap-07
Sep-07
Sep-Q7
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07

Put f XF.R(.ISED
Put f XERCISEL!
Put FXERI.ISED
Put FXERI.ISEC!
Put FXERC:ISED

SOLD f UTURE S
SOLD FUTURES
SOLD I U1URC S
SOLD I UTURf S
SOLD f-UTURf. S
iGall- EXPIRED
Gall (Sold! LXPIRI-I '

igall - EXPIRED
:all (Sold) EXPIREI'

Gall - FXPIRF D

r'all (Sold) — EXPIRED
Gall - EXPiRF C!

Gall (Sold! FX!'IRF C,

Gall - EXPIREU
Call- EXPIRED

AuTI-07 I all - EXPIRf: D NYMEX

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

6/29/2007

11/3/2006
1 2/1/2006
1/4/2007
3/1/2007

6/29/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
11/3/2006
I 1/3/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
2/1/2007
2/1/2007
3/1/2007

6/29/2007

I30,000
60.000
50 000
60,000

290,000
60,000
60,000
50,000
60 000

290.000
60,000
60,000
60,000
60,000
50,000
50,000
60,000
60,000
60,000

290,000

6 000
6 000
6 000
6.250
6.000
5 593
5.593
5 593
5 593
5 593
8.700
14.000
8.300
14 500
7 150
12.000
10 000
15 000
8 150
7 050

110 000 6 750 $0 350 $38,500

1 179

1 404

1 080
jg:';

0 550

0.726
0 540

$,ro 740
, j„j,-., -

$84,240

$54,000
5; i
$33,000

li

$43,560
$156,600

ar.'. 'u'

:0
j

7/26/2007

8/28/2007
8/28I2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28I2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007

$0.000

$0 000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0 000
$0 000

$0

$0
$0
$0
$0
$0

($24,420)
($24,420)
($20,350)
($39,420)
($118,030)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($38,500)
$0

$22,800
$20,400
$29,000
$15,000
$78,300
($24,420)
($24,420)
($20,350)
($39,420)

($1 18,030)
($70,740)
$19,200
($84,240)
$18,000
($54,000)
$11,000
($33,000)
$6,000

($43,560)
($156,600)

May-08
May-08
May-08
May-08
May-08
May-08
May-08
May-08
May-08
May-08
May-08
May-08

Call IE!ought! .)FF SET
Put (Soldi GFFSF T

Cail (Sold) CiFFSFT
Call i Sold)- OFF Sf T

Put (Bought)- OFf SET
Call (Bought) OFF SE)
Call IBought! OFF SET

Put(Sold) OFFSI T

Call,'Sold) OFFSI T

Call iSoldh OFFSET
Put (Bought!- OFf SET
Gall (Bought) OF I'- S ET

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

9/4/2007
9I4/2007
9I4I2007
9/7/2007
9/7/2007
9/7/2007
9I4I2007
9/4/2007
9/4/2007

9/10/2007
9/10I2007
9/10/2007

30,000
30,000
30,000
30,000
30,000
30,000
90,000
90 000
90,000
90,000
90,000
90,000

7.650
6 000
11.000
7.650
6.000
11 000
7 650
6.000
11.000
7 650
6 000
11.000

$0 690
-$0 2TO
-$0.130
"fr.';,:'
0 240
0 120
$0 690

-$0 270
-$0.130

0;I'
0 250
0 150

$20,700
j

$7,200
$3,600

$62, 100

$22,500
$13,500

9/7/2007
9/7/2007
9/7/2007
9/7/2007
9/7/2007
9/7/2007

9/10I2007
9/1 0/2007
9/10I2007
9/10/2007
9/10/2007
9/1 OI2007

$0.000
$0 000
$0 000
$0.000
$0.000
$0 000
$0 000
$0 000
$0.000
$0.000
$0 OQO

$0.000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($20,700)
$8,100
$3,900
$19,800
($7,200)
($3,600)

($62,100)
$24,300
$11,700
$63,000
($22,500)
($13,500)

Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07

Call EXF REL)

Put EXPIREf)
Gall (Sold) f XPIRt D

CRII EXPIRED
Put — EXPIRED

Call (Sold! I XPIRf D

Call EXPIRED
Put EXPIRED

Call (Sold) f XPIRI D

Call EXF'IRED
Call (Sold) L XPIRFD

C all EXPIRE D

Put EXPiRED
Call (Sold) I- XPIRI D

Call EXP IRF L'

Call ISold) f XPIRI- Ct

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

1 1/3/2006
11/3/2006
I 1/3/2006
1 2/1/2006
t 2/1/2006
1 2/1/2006
1/4/2007
1/4/2007
1/4/2007
2/1/2007
2/1 l2007
3/1/2007
3/1/2007
3/1/2007

6/29/2007
6/29/2007

90 000
90,000
90,000
80.000
80,000
80,000
90,000
90,000
90,000
90,000
90,000
90,000
90,000
90,000

430,000
430,000

S 650
6.000
14.000
8.400
6 000
15.000
7 200
6 000
12 000
8.600
13 000
8 050
6 250
13 000
8 450
11 000

1 310

1 508

44:
1.230

1 000
if! 24
0 920

0 420

$117,900
j

$120,640
j

jf

$110,700

$90,000
', , 'Li Boo
$82,800

$180,600
;Fuu f:!

9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9I26I2007
9/26/2007
9/26/2007
9/26/2007
9I26/2007
9/26/2007
9/26/2007
9/26/2007

$0 000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0.000
$0 000
$0 000
$0 000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($117,900)
$36,990
$37,800

($120,640)
$32,000
$27,520

($110,700)
$55,800
$29,700
($90,000)
$21,600
($82,800)
$28,8QO

$14,400
($180,600)
$60,200

Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07

Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07

Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08

( ali EXPIREC
Put - EXF'IRED

Call (Sold) f XPIR=C!
Call EXPIRED
Put EXPIRED
Call EXPIRED
Put EXf'IRED

Call iSoid! i XPIPFD
Cali EXF'IRED
Put EXf'IRED
Call E XI-'IRE Ci

Pu' EXPIRED

Call EXI.'iRED
Put EXf'IREC'!

Call (Soldi f'XPIREC
Cail EXI IREL!
Put E Xf'IRE D

Call (Sold! f-XPIREU
C, all FXf'IRF. D

Put E XI-'IRE D

Call(Sold) — EXPIRED
Call — f:XPIRFD
f'ut FXF'IRE D

C:all f XPIRED
Put EXPIRE D

Call — EXPIRE I.
f'ut E XPIRE D

Call E.Xf'IREI.
Put EXI'IRF'D

Call (Sold) EXPIRE('
Call - EXPIRFLi
Put — EXf'IRED

Call (Sold) - EXPIF!ED
Call — FXPIRFD
Put - fiXPIRFD

Call (Soldi - EXF'IPED
Call - EXPIRFC!
Put EXPIREC
Gall — EXPIRECi
Put EXPIRCL

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYME X
NYMEX

NYMEX
NYMEX
NYMEX
NYME. X

NYMEX

NYMEX
NYMEX
NYMF. X
NYMF;X

NYMEX
NYMEX

NYMF X

NYMEX
NYMEX
NYMFX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMFX

NYMFX

9/22/2006
9/22I2006
9/22/2006
7I2I2007
7/2I2007
7/25/2007
7I25/2007
7/25/2007
8/23/2007
8/23/2007
10/3/2007
1 0/3/2007

6/5/2007
6/5/2007
6/5/2007
7/3I2007
7I3I2007
7/3/2007
8/1/2007
8/1/2007
8/1/2007

8/23/2007
8/23/2007
9/4/2007
9/4/2007
10/3/2007
10/3/2007

6/5/2007
6/5/2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
8/1/2007
8/1/2007
8/1/2007
9/6/2007
9/6/2007

1 1/26/2007
11/26/2007

80.000
80,000
80,000

220,000
220,000
160,000
160,000
160,000
160,000
160,000
140,000
140,000

100,000
100,000
100,000
100 000
100.000
100,000
100,000
100,000
100,000
300,000
300.000
190,000
190 000
200 000
200 000

110 000
110 000
110,000
110,000
110.000
110.000
110,000
110 OOO

110.000
540,000
540,000
220.000
220 000

9 400
5.500
14 000
8 150
6.800
7 350
6 000
11 000
7 300
5.800
9.150
6 250

10.250
7 000
13 500
8 600
6 700
12 000
8.750
6 750
12 250
8.600
6 300
7 950
6 350
7 950
6 700

10 500
7 000
13 500
9 050
6 500
13 000
9 450
6 750
13.500
8 400
6 450
8 400
7 000

1 120
'ijg'

j

0 794

0 860

0 565

0 040

1 030
, r).

1 055

0.900

0 530

0.540

0 580

1.185

1 100

I
0 946

l

v li '
0.6TO

i'"

0 395
' v j

$89.600
, 328 .,0
$1T4,680

$1 37,600

$90.400

$5.600

$103,000

$105.500
v

$90,000

$1 59,000

$102,600

$116,000

5130,350

$121,000

$104,060
I

$361.800

$86,900

1 0/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/200T
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007
10/26/2007

11/8/2007
1 1/8/2007
1 1 I8I2007
11/8/2007
1 1/8/2007
11ISI2007
11/8/2007
1 1/8/2007
1 1 IB/2007
1 1/8/2007
11/8/2007
1 1/8/2007
1 1/8/2007
1 1/8/2007
11/8/2007

12/26/2007
12/26/2007
12/26I2007
12/26/2007
12/26/2007
1 2/26/2007
12I26/2007
1 2/26/2007
1 2/26/2007
12/26/2007
1 2/26/2007
12/26/2007
12/26I2007

$0 000
$0 000
$0.000
$0.000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000

$0.000
$0.000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0.000
$0.000
$0.000
$0.000
$0 000
$0.000
$0 000

$0 000
$0.000
$0 000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0 000
$0 000
$0 000
$0.000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($89,600)
$28,000
$36,000

($174,680)
$105,600
($137,600)
$59,200
$30,400
($90,400)
$48,000
($5,600)
$7,420

($103,000)
$16,000
$39,000

($105,500)
$27,000
$33,000
($90,000)
$31,000
$26,000

($159 000)
$66,000

($102,600)
$49,400

($116,000)
$24,000

($130,350)
$17,600
$60,500

($121,000)
$22,000
$38,500

($104,060)
$31,350
$31,350

($361,800)
$108,000
($86,900)
$17,600

Aug-07
Sep-07
Sept07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
May-08
May08
May-08
May-08
May-08
May-08
May-08
May-08
May-08
May-08
May-08
May-08
Oct-07
Oct07
Oct-07
Oct-07
Od-07
Oct-07
Oct07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
OcV07
Oc_07
Oct-07
Oct-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov07
Nov-07
Nov-07
Nov-07
Dec-07

Dec-07

Dec-07

Dec-07
Dec-07

Dec-07

Dec-07
Dec-07

Dec437

Dec-07
Dec-07

Dec-07

Dec-07
Dec-07

Dec-07

Jan-08

Jam08
Jan4)8

Jan-08

Jan-08
Jan48

Jan-08

Jan-08

Jan-08
Jan-08

Jan-08
Jan-08

Jan-08

Call- EY,PtRF D

Put EXERCISED

Put EXERCISED

Put EXERCISED
Put EXERI:ISED

Put EXERCISE D

SOLD FUTURE S

SOLD FUTURES
SOLD FUI URE S

',:,OLD F:UTURE S

SOLD EUTURES

Call EXPIRED

Call (Sold) EXPIREI _
,::all - EXPIRED

,::all (Sold) EXPIRED
,::all- EXPIRED

Call (Sold) EXPIRED
,::all - EXPIRE D

tall {Sold) EXPIRED
::all - EXPIRED

Call- E XP_RED

Call (Bought! .)FF SE]
Put (Sold) CFFSET

Call (Sold) OFFSET
Call qSold)- OFFSET

Put (Bought)- OFF SET

Call (Bough0 OFFSE1

Call (Bought) OFF:SET
Put (Sold) OFFSET

Call (Sold) ()FFS_ [

Call (Sold)- (IFFSET

Put (Bought) OFFSET

Call (Bought) OFFSET

Call E×F' RED

Put EXPIRE[)

Call (Sold) EXPIR[ D
Call EXPIRED

Put EXPIRED

Call (Sold) EXPIRED

Call EXFqRED
Put EXPIRED

Call (Sold) [ XPIRE D

Call EXPIRED

Call (Sold) t- XPIRI D
Call EXPIRED

Put EXPIRED

Call (Sold) EXPIR! D
Call EXPIRED

Call (Sold) EXPIRI-D

(;all EXP{RED

Put - EXPIRED

Call (Sotd) EXPtRED

Call EXPIRED
Put EXPIRED

Call EXPIRED

Put EXPIRED

Call ISold) _ XPIRED
Cali EXF IRED

Put EXPIRED

CaU EXPIRED

Put EXPIRED

Call EXI:tRE D

Put EXPIRED

Call (Sold_ EXPIRED
Call EXF'IRED

F'ut EXPIRED

Call (Soldl { XPtRED
Call EXPIRED

Put EXPIRED

Call (Sold) EXPIRED

Call EXPIRED
Put EXPIRED

Call EXPIRED

Put EXPIRED
(:all EXPIRE L'

Put _ XPIRED

(:all EXPIREI7
Put EXPIRED

Call (Sold) EXPIRED
(:all - EXPIRED
Put E-XPIRE D

Call (Sold) - EXPIRED
C.alT EXPIRED

Put- EXPIRED

Call (Sold) - EXPIRED
(]all - EXPIRED

Put EXPIRED
Call EXPIRED

Put [_XPIR[- D

NYMEX

NYMEX

NYME×

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYME.X
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

6/29/2007

11/3/2006

12/1/2006

1/4/2007

3/112007
6t29/2007

8128/2007

8/28/2007

8/2812007
8f28/2007

8/2812007

11/3/2006

11/3/2006

12/1/2006

12/1/2006
1/4/2007

1/4/2007

2/1/2007

2/112007
31112007

6/29t2007

91412007

9/4/2007

9/4/2007
9/7/2007

9/7/2007
9/712007

9/4/2007

9/4/2007

9/4/2007
9/10/2007

9/10/2007

9/10/2007

11/3/2006

11/312006
11/3/2006

12/1/2006

12/1/2006

12/1/2006
1/4/2007

1/412007

1/4/2007

2/1/2007
2/1/2007

3/1/2007

31112007
3/1/2007

6/29/2007

6/29/2007

9/2212006

9/22/2006
9/22/2006

7/212007

712/2007

7/25/2007
712512007

7/25/2007

8123t2007

8/23/2007

t0/3/2007
I0/3/2007

615/2007

6/5/2007
615/2007

7/3/2007

7/3/2007
7/3/2007

8/1/2007

6/1/2007
8/1/2007

8/23/2007

812312007
9/4/2007

9/4/2007

10/312007

10/312007

6/5/2007

6/5/2007
6/5/2007

7/2/2007
7/2/2007

7/2/2007

8/1/2007

8/1/2007
81112007

9/6/2007

9/6/2007
11/26/2007

11/26/2007

110,000

60,000
60,000

50000

60,000

290,000
50,000

60,000

60.000
60000

290.000

60,000

60.000

60.000

60,000

50,000

50,000
60,000

60,000

60,000
290,000

30,000

30,000

30,000

30,000

30,000

30,000

90,000
90.000

90,000

90,000

90.000
90.000

90.000

90,000

90,000
80.000

80,000

80.000

90,000

90,000
90,000

90,000

90,000
90,000

90,000

90,000
430.000

430,000

80.000

80.000

80,000
:220,000

220,000

160.000
160,000

160,000

160,000

160,000

140.000

140.000

100,000

100,000
100,000

100,000

100.000
100,000

100,000

100,000
100,000

300,000

300,000
190,000

190 000

200000

200,000

110 000

110000

110,000

110,000
110.000

110,000

110000

110000
110,000

540,000

540.000
220,000

220000

6.750

6000

6.000
6.000

6.250

6.000
5.593

5.593

5 593
5 593

5593

8.700

14.000

8.300

14500

7 150
12.000

10000

15000
8150

7.050

7.650

6.000

11.000
7.650

6.000
11 000

7.650

6.000

11.000
7.650

6.000

11.000

8.650
6.000

14.000

8.400

6.000

15.000
7.200

6.000

12 000
8.600

13 000

8050
6.250

13000

8.450

1t 000

9 400

5.500
14 000

8.150

6.800
7.350

6 000

11 000

7 300
5.800

9.150

6250

10.250
7 000

13500

8 600
6.700

12.000

8.750
6.750

12 250

8.600
6 300

7 950

6 350

7950
6 700

10500
7 000

13500

9 050

6500

13000

9450

6750
13.500

8 400
6450

8 400

7 000

$0 350

10 }80_

:0 340_

0980}
!0 250)

i0 270)

1179

;" 320i

1.404

,0 }:00

1.080

!_ zLLU
0 550
; 1o(

0.726

0540

$0690

-$0.270

$0.130

) (/;{i_
0.240
0120

$0.690

-$0270

-$0.130

0 700_
0 250

0150

t 310

,10a20)
1508

_0 400;
C 344_

1.230

I 000

I0 240_

0920

0 2)

o !6(})
0.420

(} 140

1.120

C 350_
: 45)

0,794

] 4{:3
0.860

0 370;

(i," ;

0565

:!(iO"
0040

1 030

(" ifiO_

: :90

1 055

0.900

g} 3i0_
{0 260

0.530
!_ 2;0

0.540

< 260_

0.580
:3 120

1.185

0 !6¢_

_0 {4:6
1100

:J 2_.0:

0.946

:0 2{'[:

0.670

(', 2 S=(
0395

i: (.40

$38,500

_$,i P.800

$, 0 400,

_S;9 00(,
(5!5 000

iSr8 },00

$70.740

£519 2b%

$84,240

$54,000
:$1 ! 000 ;

$33,000

$6 000

$43,560
$156.600

$20,700
:!

$7,200

$3,600
$62.100

,"5_4 _(,_'

_8 i i 7({

$22,500
$13,500

$117.900
_36 990_

_37 800i

$120,640

)$32 000

:$27528i
$110,700

{$55 (iO0_

_S:29 700!

$90,000
Kizt 500;

$82.800

$180,600

$89.600

($28 (iO0_

$174,680

$137,600
LS59 20(!_

S90.400

$5.600

$7 42!:

$103,000

,$3 _00_

$105.500
$27 000}

_;,3:', 00(

$90.000
5,31 00::,

($26 003'

$159,000
',566 000

$102,600

$49 400!

$116,000
$24 00(!

$130,350

56D 50@;

$121,000

$22 000i

$38500)

$104.060

$31 350_

$361.800
{_i(}8 00(}_

$86,900

7/2612007

8/2812007

8/2812007

8/28/2007
8/28/2007

8/28/2007

8/2812007
8/28/2007

8/28/2007

8/28/2007
8/28/2007

812812007

8/28/2007

8/28/2007

8/28/2007

8/28/2007
8/2812007

8/28/2007

8/28/2007
8/28/2007

8/2812007

9/712007

9/712007

9/712007
9/712007

9/712007
9/712007

9/10/2007

9/10/2007

9110/2007
9/10/2007

9/1012007

9/10/2007

9/26/2007

9/26/2007

9/26/2007

9/26/2007

9/26/2007
912612007

9/26/2007

9/26/2007

9/26/2007
9t26/2007

9/26/2007

9/26/2007
9/26/2007

9/26/2007

9/26/2007
9/26/2007

10/26/2007

10/26/2007

10/26/2007

10/26/2007

10/26/2007
10/26/2007

10/26/2007

10/26/2007
10/26/2007

10/26/2007

10/26/2007

10/26/2007

11/8/2007

11/8/2007

11/8/2007
11/8/2007

11/8t2007

11/8/2007

11/8/2007
11/8/2007

11/8/2007
11/8/2007

11/8/2007

11/8/2007
11/8/2007

11/8/2007

11/8/2007

12/26/2007

12/26/2007

12/2612007

12/26/2007

12/26/2007
1212612007

12/26/2007

12/26/2007

12/26/2007

12/26/2007
12/26/2007

12/26/2007

12/26/2007

$0.000

$6.000

$6.000

$0.000

$6.000
$0.000

$6.000

$0.000
$0.000

$6.00O

$0.000
$0.000

$6.000

$6.OOO

$0.000

$6 000
$0.000

$0.000

$0.000
$0000

$6000

$0.000

$0.000

$6.000
$0.000

$0.000

$0.000
$0.000

$6.000

$0.000
$6.000

$0.000

$6000

$0.000

$6.000

$6.000

$6.000

$6.000
$6.000

$0.000

$6.000

$0.000
$0.000

$0.000

$0.000
$0.000

$0.000

$0.000
$0 000

$0.000

$0.000

$0.000

$6.000

$0.000
$0 000

$0.000

$6.000
$0.000

$6000

$0.000

$0 000

$0.000

$0.000

$0000
$6.000

$0.000

$0.000

$0.000
$0.000

$0.000
$0.000

$0.000

$0.000
$0.000

$0.000

$6.000

;0.000

_.000

;0.000

;0.000

;0.000

;0.000

;0.000

;0.000

;0.000
;0.000

0.000

0.000
0.000

$0

$0
$0

$o

$0
$0

($24,420)
($24,420)

($20,350)

($39.42O)
($118,030)

$0

$0

$0

$6

$0

$0

$0

$0

$0

$0

$0
$0

$0
$0

$0

$0
$0

$0

$0

$0
$0

$0

$0
$0

$0

$0

$0
$0

$0

$0

$0
$0

$0

$0
$0

$0

$0
$0

$0

$0

$0

$0
$0

$o

$0
$0

$0

$0

$0

$0

$0

$0

$0
$0

$0

$0
$0

$0

$0
$0

$0
$0

$0

$0

$0

$0

$0

$0

$0

$0

$0
$0

$0

$0
$0

$0

$0
$0

($38,500)

$0

$22.800

$20,400

$29.000

$15,000
$78.300

($24,420)

($24,420)
($20,350)

($39,42O)

($118,030)
($70,740)

$19,200

($84,240)

$18,000
($54,000)

$11,000

($33,000)
$6.000

($43.560)

($156,600)

($20,700)
$8,100

$3,900

$19.800

($7,200)
($3,600)

($62,100)

$24,300
$11,700

$63,000

($22,500)
($13,500)

($117,900)

$36,990

$37,800
($120,640)

$32,000

$27.520

($110.700)
$55,800

$29,700

($90,000)
$21.600

($82,800)

$28,800
$14,400

($180,600)

$60,200

($89,600)

$28,000
$36,000

($174.660)

$105,600

($137,600)
$59.200

$30,400

($90,400)
$48,000

($5,6OO)

$7,420

($103,000)
$16,000

$39,000

($105,500)
$27,000

$33,000

($9O.OOO)
$31.000

$26,000

($159,000)
$66,000

($102,600)

$49,400
($116,000)

$24,000

($130,350)
$17,600

$60,500

($121,000)

$22,000

$38,5OO

($104,060)
$31,350

$31,350

($361,800)
$108.000

($86.900)

$17,600



SUMMARY: 16,580,000 $2,197,600 $65,570 $2,132,030

SUMMARY OF CLOSED POSITIONS:

Period Tool

Feb-08
Feb-08
Feb-08

Call
Put

Call (Sold)

Feb-QB
Feb-08
Feb-08

C all

Put
Cail (Sold)

Feb-08
Feb-08
Feb-08

Call

Put
Call (Sold)

Feb-08
Feb-08

Call

Put

Feb-08
Feb-08

Cail

Call (Sold)

Mar-08
Mar-08
Mar-08

Call

Put
C all (Sold)

Mar-08
Mar-08
Mar-08

Call

Put
Call I Sold)

Mar-08
Mar-08
Mar-08

Call
Put

Call! Sold)

Mar-08
Mar-08
Mar-08

Call
Put

Call (Srold)

Mar-08
Mar-08
Mar-08

C all

Put
Call! Sr!Id)

Mar-08
Mar-08
Mar-08

Call

Put
Call (St. Id)

Apr-08
Apr-08

C all

Put

Apr-08
Apr-08
Apr-08

C all

Put

Call (Sold)

C all

Put

May-08
May-08

Cali
Put

Call (Sold)

May-08
May-08
May-08

C all

Call (Sold)
Jun-08
Jun-08

0 at!

Pul
Call (Sold)

Jun-08
Jun-08
Jun-08

Cal
Call (Sold)

JUI-08
Jul-08

(:al
Put

Call (Sold)

Jul-08
JUI-08
Jul-08

Call
Call (Sold)

Aug-08
Aug-08

0a I I

9U!

Call (Sold)

Aug-08
Aug-08
Aug-08

Sep-08
Sep-08

Call
Cell (Sold)

Sep-08
Sep-08
Sep-08

Ca)l

P I!

Call (Sold)

* Underlying Price of Exercised Call Option

0

Original
Trade
Date

MMBtus
Purchased
Per MonthCounts

NYMEX
NYMEX
NYMEX

6/5/2007
6/5/2007
6/5/2007

90,000
90,000
90,000

NYMEX
NYMEX
NYMEX

7/2/2007
7/2/2007
7/2I2007

80,000
80,000
80,000

8/1/2007
8/1/2007
8/1/2007

90,000
90,000
90,000

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

9/6/2007
9/6/2007

I 1/30/2007
11/30/2007

420,000
420,000

'l 70,000
'!70,000

6/5I2007
6/5/2007
6/5/2007

NYMEX
NYMEX
NYMEX

70,000
70,000
70,000

NYMEX
NYMEX
NYMEX

7/3/2007
7I3I2007
7I3I2007

60,000
60,000
60,000

NYMEX
NYMEX
NYMEX

BI1 I2007
8/1/2007
BI1/2007

70,000
70,000
70,000

NYMEX
NYMEX

NYMEX

8/28/2007
8/28/2007
8/28/2007

200,000
200,000
200,000

NYMEX

NYMEX
NYMEX

130,000
130,000
130,000

9/4I2007
9I4I2007
9I4I2007

NYMEX

NYMEX

NYMEX

10/23/2007
10/23/2007
10/23/2007

1 30,000
130,000
130,000

NYMEX
NYMEX

8/29/2007
8/29/2007

120,000
120,000

120.000
120.000
120,000

NYMEX
NYMEX
NYMEX

1 2/6/2007
12/6/2007
12I6I2007

NYMEX
NYMEX

8/30/2007
8/30/2007

120,000
120,000

120,000
120,000
120,000

NYMEX
NYMEX
NYMEX

12/7/2007
12/7/2007
1 2/7/2007

70.000
70,000

1 1/5/2007
11/5I2007

NYMEX
NYMEX

190.000
190,000
190,000

NYMEX
NYME. X
NYMEX

12/7/2007
1 2/7 /2007
1 2/7/2007

1 1 I5/2007
11/5/2007

50.000
50 000

NYMEX

NYMFX

60,000
60 000
60 000

NYMEX
NYMFX
NYMEX

1 2/6/2007
1 2/6/2007
1 2/6/2007

50,000
50,000

NYMFX
NYMEX

1 1/5/2007
11/5/2007

60,000
60.000
60,000

NYMEX
NYMEX
NYMEX

1 2/7/2007
1 2/7/2007
1 2/7/2007

NYMEX
NYMFX

60,000
60,000

1 1/5/2007
1 1/5/2007

60.000
60,000
60.000

NYMI:X
NYMEX
NYMEX

1 2/6/2007
12/6/2007
12/6/2007

n Positions

Strike/
Fixed
Price

Purchase
Price

10 450
7.000
13 500

1 350

8.700
6 500
12 000

1 340

9 550
6.500
13.500

1 006

8 500
6.450

0 720

B.OQQ

10 100
0.425

10 250
6.750
13 500

1 400

8.650
6 500
13 100

1 335

9.750
6 250
13 500

1 020
t!"

:0 4o2r

7 950
6.250
12 500

0.960

7 800
6.350
13 000

0 950

7 750
6.400
12 000

0.800

8 100
6.000

0 543

7 700
6 000
10 000

0.500

7 950
6 250

0 613

8 100
5 500
11 000

0 430

0.4309 900
13 000

8 250
5 500
11 000

0.492

!0 !!!

0 465
;l! ''i:

9.850
13 000

8 550
5 750
12 000

0.530

0 53510 150
13 000

8.700
5 500
12 000

0.580

10 400
13 000

0 620

0 7108 700
5 500
12 000

$10,897,280

Original
Purchase

Cost/Proceeds

$121,500

$107,200

$90,540

'I 2,"of',

$302,400
..' *

' a!1!,

$72,250

$98,000
, c

'ran OQO'

$80, 100
1o UOQ

$71.400
'. a r'r.

2o

$192.000
, ',:;0 i'i, ,

$123,500

$104.000
coo

1
c

$65, 160
:,or r or

$60,000

$73.560

$51,600
ad!,

$30,100
cr '., '

$93,480
,
'' 19 ' '!U

!$19000'

$23,250

$31,800r!

$26,750

$34,800
, 5& 40i!
', 58 400

$37,200

$42,600
$11 d

NYMEX
Put/Option/OTC

Market
Price

$0.004
-$0.141
-$0.001

$0.068
-$0.038
-$0.001

$0.017
-$0.038
-$0.001

$0.092
-$0.033

$0.177
-$0.007

$0.039
-$0.151
-$0.004

$0.169
-$0.089
-$0.005

$0.060
-$0.055
-$0.004

$0.327
-$0.055
-$0.008

$0.376
-$0.067
-$0.006

$0.393
-$0.074
-$0.011

$0.340
-$0.056

$0.477
-$0.056
40.065

$0.492
-$0.129

$0.443
-$0.035
-$0.055

$0.177
-$0.022

$0.496
-$0.050
-$0.090

$0.260
-$0.051

$0.514
-$0.090
-$0.088

$0.295
-$0.077

$0.585
-$0.086
-$0.12T

$0.364
-$0.131

$0.712
-$0.131
-$0.199

$7,225,710

Current
Market
Value

$360
($12,690)

($90)

$5,440
($3,040)

($80)

$1,530
($3,420)

($90)

$38,640
($13,860)

$30,090
($1,190)

$2,730
($10,570)

($280)

$10,140
($5,340)
($300)

$4,200
($3,850)
($280)

$65,400
($11,000)
($1,600)

$48,880
($8,710)
($780)

$51,090
($9,620)
($1,430)

$40,800
($6,720)

$57,240
($6,720)
($7,800)

$59,040
($15,480)

$53,160
($4,200)
($6,600)

$12,390
($1,540)

$94,620
($9,500)
($17,100)

$13,000
($2,550)

$30,840
($5,400)
($5,280)

$14,750
($3,850)

$35,100
($5,160)
($7,620)

$21,840
($7,860)

$42,720
($7,860)
($11,940)

$3,671,670

Net Value
(Original Cost
vs. Current

Market Value)

($121,140)
$5,310
$60,210

($101,760)
$16,960
$43,920

($89,010)
$20,880
$32,310

($263,760)
$91,140

($42,160)
$15,810

($95,270)
$4,830
$48,720

($69,960)
$14,460
$26,700

($67,200)
$14,350
$29,120

($126,600)
$49,000
$38,400

($74,620)
$35,490
$20,020

($52,910)
$21,580
$14,170

($24,360)
$23,280

($2,T60)
$5,280
$6,600

($14,520)
$22,920

$1,560
$4,200
$1,800

($17,710)
$5,460

$1,140
$9,500
$1,900

($10,250)
$3,950

($960)
$2,400
$720

($12,000)
$6,150

$300
$3,240
$780

($15,360)
$9,240

$120
$3,540
$1,260

SUMMARY: 16,580,000 $2,197,600 $65,570 ($2,132,030)

* Underlying Price of Exercised Call Option

ISUMMARY OF CLOSED POSITIONS: $10,897,280 $7,225,710 ($3,671,670) 1

Original
Trade

Period Tool Counteq)arty Date

Fetm08 Call NYMEX 6/5/2007

Feb-08 Put NYMEX 6/512007

Feb-08 Call (Sold) NYMEX 61512007

Feb-08 C 31 NYMEX 7/2/2007
Feb-08 Put NYMEX 71212007

Feb 08 Call (Sold) NYMEX 71212007

Feb-08 Call NYMEX 8/1/2007

Feb-08 Put NYMEX 8/1/2007

Feim08 Call (Sold) NYMEX 8/1/2007

Feb 08 Call NYMEX 9/6/2007

Feb-06 Put NYMEX 9/6/2007

Feb-08 Call NYMEX 1t/30/2007

Feb-08 Call (Sold) NYMEX 11/30/2007

Mar-08 Call NYMEX 61512007

Mar-08 Put NYMEX 6/5/2007

Mar-08 C all (Sold) NYMEX 6/5/2007

Mar-08 Call NYMEX 71312007

Mar-08 Put NYMEX 7/312007

Mar_08 Call (Sold) NYMEX 71312007

Mar-08 Call NYMEX 8/1/2007
Mar-08 Put NYMEX 81112007

Mar-08 Call (Sold) NYMEX 8/1/2007

Mar-08 Call NYMEX 8/28/2007

Mar-08 Put NYMEX 812812007

Mar-08 Call (Sold) NYMEX 8/28/2007

Mar-08 Call NYMEX 9/4/2007

Mar-08 Put NYMEX 9/4/2007

Mar-08 Call (Sold) NYMEX 91412007

Mar-08 Cat NY MEX 10/23/2007
Mar-08 Put NYMEX 10/23/2007

Mar-08 Call (Sold) NYMEX 10/23/2007

Apr-08 Call NYMEX 8/2912007
Apt 08 Put NYMEX 8/29/2007

Apr-08 Call NYM EX 12/612007
Apr-08 Put NYMEX 12/6/2007

Apr-08 ('all (Sold) NYMEX 1216/2007

May-08 Call NYMEX 813012007

May-08 Pul NYMEX 8/30/2007

May-08 Call NYMEX 12/7/2007

May-08 Put NYMEX 12/7/2007

May-08 (}all (Sold) NYMEX 12/7/2007

Jun-08 Call NYMEX 1115/2007

Jun-08 Call (Sold) NYMEX 111512007

Jun-08 C at NYMEX 12/7f2007

Jun-08 Put NYMEX 12/712007

Jun-08 Call (Sold) NYMEX 12/7/2007

Jul-08 Call NYMEX 11/5/2007

Jul-08 Call (Sold) NYMEX 11/5/2007

Jul-08 Ca_ NYMEX 12/6/2007

Jul-08 Put NYMEX 12/6/2007

Jul-08 Call (Sold) NYMEX 12/612007

Aug-08 Call NYME-X 11/5/2007

Aug-08 ,Call (Sold) NYMEX 11/5/2007

Aug-08 (}all NYMEX 12/712007
Aug-08 ,°u_ NYMEX 12/7/2007

Aug-08 Call (Sold) NYMEX 12/7/2007

Sep-08 (?,all NYMEX 111512007

Sep-08 Call (Sold) NYMEX 11/5/2007

Sep-08 Call NYM[-X 121612007

Sep-08 Pu NYMEX 12/6/2007

Sep-08 Call (Sold) NYM EX 12/6/2007

Open Positions

MMBtus
Purchased

Per Month

90,000
90,000

90,000

80,0O0

80,000

80,0O0

90,000

90,000
90,000

420,000

420,000

170,000

170,000

70,000

70,000
70,000

60,000
60,000

60,000

70,000

70,000

70,000

200,000

200,000

200,000

130,000

130,000

130,000

130,000

130,000

130,000

120,000

120,000

120.000

120,000

120,000

120,000
120,000

120,000
120,000

120,000

70.000

70,000

190.000

190,000

190,000

50.000

50000

60,000

60000

60000

50.000

50,000

60,000

60.000

60,000

60,000

60,000

60,000

60,000

60,000

Strike/
Fixed

Price

10450
7.000

13500

8.700

6500

12.000

9.550

6.500

13.500

8500

6.450

8.000

10.100

10.250
6.750

13500

8.650

6500

13 100

9.750

6250
13.500

7.950

6.250
12 500

7 800
6.350

13 000

7.750

6.400

12 000

8.100

6.000

7.700

6.000
10 000

7 95O
6.250

8100
5.500

11.000

9.900

13 000

8.250

5500
11.000

9.850

13.000

8.550

5.750

12.000

10150

13.000

8.700

5 500
12.000

10400
13000

8 700

5.500

12000

Purchase

Price

1 350

2L'O
-! 67: _

1340

1006

7

W_

0 720

C ;:5

0,425

1.400
22_

iO 7.'0

1335

!0 4'-'0

1020

C, 2bO
(- 420:

0.960

d} 3ij0
iO _OOi

0 950

'O ?4?

0800

(_ I {}

0543

:{ 2_"(*}

0.500

i,} ;00_

_ .

0613

0430
! 07!.:

{ 070

0.430

!9 i 90_

0.492

(0 100}

(0 lOOi

0.465

0.530

!0 ! 80}

d} !b0_

0.535

,; _._( ,,

0.580

{-* 40_

i _40)

0.620

0710

(; i90

i0 2:_0

NYMEX

Original Put/OptionlOTC Current
Purchase Market Market

CostJProceeds Price Value

Net Value

(Original Cost
vs. Current

Market Value)

$107,200 $0.068 $5,440 ($101,760)
!} 000 -$0.038 ($3,040) $16,960

_4 }00 -$0.001 ($80) $43,920

$90,540 $0.017 $1,530 ($89,010)

<_24 3:}0) -$0.038 ($3,420) $20,880
_,} 2 4c'o -$0.001 ($90) $32,310

$302,400 $0.092 $38,640 ($263,760)

)f, 000 -$0.033 ($13,860) $91,140

$72,250 $0.177 $30,090 ($42,160)
_7 O00 -$0.007 ($1,190) $15.810

$98,000 $0.039 $2,730 ($95,270)
_i5 46'}_ -$0.151 ($10,570) $4,830

S49 000} -$0.004 ($280) $48,720

$80,100 $0.169 $10,140 ($69,960)

(SI_)00 -$0.089 ($5,340) $14,460

_27 000_ -$0.005 ($300) $26,700

$71.400 $0.060 $4,200 ($67,200)

_!820@: -$0.055 ($3,850) $14,350
;<:29 _/5, -$0.004 ($280) $29,120

$192.000

(t60 (.00

i!:40 .00

$123,500 $0.376 $48,880 ($74,620)
944 2_'{_ -$0.067 ($8,710) $35,490

i _0 80 -$0.006 ($780) $20,020

$104.000 $0.393 $51,090 ($52,910)
s31 200 -$0.074 ($9,620) $21,580

S i _ 6_¢ -$0.011 ($1,430) $14,170

$65,160 $0.340 $40,800 ($24,360)
: "_£_00 -$0.056 ($6,720) $23,280

$60,000 $0.477 $57,240 ($2.760)
,12 000 -$0.056 ($6,720) $5,280

:4 4 -$0.065 ($7,800) $6,600

$73.560 $0.492 $59,040 ($14,520)

)_ 40,_ -$0.129 ($15,480) $22,920

$51,600 $0.443 $53,160 $1,560

9_ 400i -$0.035 ($4,200) $4,200

_84,}_C] -$0.055 ($6,600) $1,800

$30,100 $0.177 $12,390 ($17,710)

,$7 000_ -$0.022 ($1,540) $5,460

$93,480

<_t9000

($19 000)

$23,250 $0.260 $13,000 ($10,250)

_$6 500) -$0.051 ($2,550) $3,950

$31,800 $0.514 $30,840 ($960)

,57 800} -$0.090 ($5,400) $2,400
_S6 000) -$0.088 ($5,280) $720

$26,750 $0.295 $14,750 ($12.000)

i$i0 OOf;_ -$0.077 ($3,850) $6,150

$34.800 $0.585 $35,100 $300

:$8,400} -$0.086 ($5,160) $3,240

_58400i -$0.127 ($7,620) $780

$37,200 $0.364 $21,840 ($15,360)

$17 !0}i -$0.131 ($7,860) $9,240

$42,600 $0.712 $42,720 $120

$l I 400_ -$0.131 ($7,860) $3,540

$ !} 200 -$0.199 ($11,940) $1,260

$0.327 $65,400 ($126,600)
-$0.055 ($11,000) $49,000

-$0.008 ($1,600) $38,400

$0.498 $94,620 $1,140

-$0.050 ($9,500) $9,500

-$0.090 ($17,100) $1,900

$121,500 $0.004 $360 ($121,140)
S;8 O00S -$0.141 ($12.690) $5,310

_S,_'_O)O0_ .$0.001 ($90) $60,210



0 en Positions

Period

Oct-08
Oct-08

Oct-08
Oct-08
Oct-08

Tool

Call

Call (Sold)

Call
Put

Cail (Sold)

Counts a

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

Original
Trade
Date

1 1/2/2007
1 1/2/2007

12/7/2007
12/7/2007
1 2/7/2007

MIN Btus
Purchased
Per Month

90,000
90,000

80,000
80,000
80,000

Strike/
Fixed
Price

9.800
13 000

8 500
4.900
12 000

Purchase
Pnce

0 960

0.890

l

Original
Purchase

Cost/Proceeds

$86,400
a !lnn;

$71,200
5 ', , 4nn!

, 3, 4 nn;0

NYMEX

Put/Option/OTC
Market
Price

$0.623
-$0.228

$0.954
40.092
-$0.317

Cunant
INarket
Value

$56,070
($20,520)

$76,320
($7,360)

($25,360)

Net Value
(Original Cost
vs. Current

Market Value)

($30,330)
$17,280

$5,120
$3,040
($1,360)

SUININARY: 7,130,000 $1,081,590 $591,760 ($489,840)

SC Closed/0 en Position TOTALS: $11,978,870 $7 817,460 $4,161,410

Open Positions

SUMMARY: 7,130,000 $1,081,590 $591,750 ($489,840)

SC Closed/Open Position TOTALS: $11,970,870 $7r817,460 ($4,181,410) I

NYMEX Net Value

Original MMBtus Strike/ Original PutJOptionlOTC Current (Original Cost
Trade Purchased Fixed Purchase Purchase Market Market vs. Current

Period Tool Counterparty Date Per Month Price Price Cost/Proceeds Price Value Market Value)

Oct-08 Call NYMEX 11/2/2007 90,000 9.800 0.960 $86,400 $0.623 $56,070 ($30,330)
Oct-08 Call (Sold) NYMEX 11/2/2007 90,000 13 000 i5 _;>; S 7 ?_@_ -$0.228 ($20.520) $17,280

Oct-08 Call NYMEX 12/7/2007 80,000 8.500 0.890 $'71,200 $0,954 $76,320 $5,120
Oct-08 Put NYMEX 12f7/2007 80,000 4.900 _,' !_ _0 400'_ -$0.092 ($7,360) $3,040

Oct-08 Call (Sold) NYMEX 12/7/2007 80,000 12000 _ ',_ $_4 G@_i -$0.317 ($25,360) ($1,360)
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SO Hedging Plan

RepodDate: 12/31/2007

Month # Contracts

May-06 (EXPIREDI _, Call Spread

May-06 (EX P_REDI ,,

May-06 (EX PIRED_ 5 Call

May-0B (EX PIREDr 6 Call

May 06 (EXOlRED! 5 Call

May 06 (EX _RCISE[)} :, Collar
May 06 {EX PIREDi r '

Ma 06 S LD -.

Jun-06 (E) _ PIRED)
Call Spread

Jun-O6 (EXPIRED) 7

Jun 06 (E_ PIREDI 5 Call Spread
Jun-06 (E_ _IREDI

Jun-06 (E_ PIRED, Call

Jun 06 (El' RIRED) 5 Call

Jun-06 rE> PIRED;
Collar

Jun 06 (E)_RIREDi

Jun-06 (E> PrRED) 33
Collar

Jun 06 (EX_RCISFD) :3

_SE TTLEMENT) <3

Jul-06 (EXPIRED/ 5
Call Spread

Jul-O6 (EX :qRED_ 5

Jul 06 (EX:hRED! _ Call Spread
Jul 06 (EXPIRED)

Jul 06 (EXPIRED) 5 Call

Jul-06 iEXPtREDI , Call

Jul-06 (EXPIRED) 5 Collar
Jul 06 (EX!:'RED; _

Jul-06 E XHIRED/ 17
Collar

Jul-O6 (EXERCISEO, 27

Jul-06 _SE _.TLEM[ - N_ .... 27

Aug-06 (EXPIRED} -- 5-
Calt Spread

Aug-06 (E <PLRED) 5

Aug-06 (E .(PlRED)
Call Spread

Aug-06 (EXPIRED) 6

Aug-06 (E_(PIRED)

Aug-06 ( E XE RCIS E{3) 5 3-V_ay

Aug-06 (E KPIRED/ 5

Aug 06 (SE TTLEMENT} 5

Aug-06 (E×PIRED 6

Aug-06 (E x PIREDI 6 3-Way

Aug-06 (EXPIRED: 5

Aug-06 (SETTLEMENT) 6

Aug-06 {EXp{RED: 5 Collar
Aug-O6 IE x PIRED 5

Aug-06 (EXPIRED, 28
Collar

A_ I EE.XPIRED ............ 25

Sept-06 (EXPIRED! -- 6
Calt Spread

Sept 06 (E XPlRED) 5

Sept.)6 (E XPIREEIi 5
(:all Spread

Sept 06 (_ XPIREE) 6

Sept-06 (E XPiREE,} 5

Sept-06 (E _ERCIBEE, 5
3 Way

Sept-06 (SQLDI b

Sept-06 (EXPIRE[_-) 5

Sept-06 (E ×PIRED! 6

Sepl-O6 (E XERCISEDI 6 3 VVay
Sept-06 (S©LO) 6

Sept-06 !E _(PIRE[/! 5

Sept-06 ([ XPIBED 6

Sept-06 {[ XPIRE[:I 6 3-Way

Sept 06 (E XRIRED 6

Sept-06 ([ XPIRED; 29

Sept-06 (EXPIRED 29 3-Way

OCt-06 (E <PIRED) 9 Call Spread
Oct 06 (E,: PIRED:: 9

Oct-06 (E K PIRED 9
Call Spread

Oct-06 /E _PIRED 9

Oct-06 (E_PIRED) 8

Oct-06 (EKERClSEDi 8 3 Way

Oct 06 (EXPIRED) 8

Oct-06 IS_TTLEMENT) 8

Oct-06 (EXPIRED 9

Oct-06 IEXERCISED 9 3 Way

Oct 06 (EXPIREDI 9

Oct-06 (SETTLEMEN T) 9

Oct-06 (E XPIRED_ 8

Oct-06 iEXERCISED 8 3 Way

Oct-06 (E_ PIREDJ .8

Oct-06 (SETTLEMENT / 8

Oct-06 (EXPIRED 44

Oc1-06 _EXERCISEDI 44 3 Way

Oc1-06 (EX PlRECu 44

_E TTL E M..E.NT_.... 44

SC Hedging Position Report

As of: 12/31/2007

Purchase Strike/Ceillng/FI Prtce/Ti Cummulat_ve Max il

Tool Price Price (GDI) Decile oor me % Coverage Coverage Trade Date Contracts

Boughl Call at $0 900 100th 10 200 T 10% 10% 111212005 61

Sold Call at ($0 080) 100th 17 000 T 10% 111212005 61

Bought Call at $0 570 100th 12 750 T 10% 20% 12/6/2005 61

Bought Call at $0 540 1O0th 10 700 T 10% 30% 114/2006 61

Bought Call at $0 555 100th 10 300 T 10% 40% 2/1/2006 61

Bought Call at $0 540 70th 7 150 T 10% 3/112006 61

Sold Put at ($0 146) 30th 5 750 T 10% 50% 31112006 61

Sold Futures at $7 264 4f25/2006 61

Bought Call at $0 880 100th 10 350 T 10% 10% 11/2/2005 66
Sold Call at ($0 080) 100th 17 0Q0 T 10% 1112t2005 66

Bought Call at $0 785 100th 12 100 T 10% 12/6t2005 66

Sold Call at ($0 200) 100th 17 000 T 10% 20% 1216/2005 66

Bought Calt at $0 590 1O0th 10 350 T 10% 30% 1/9/2006 66

Bought Call at $0 540 100th 10 900 T 10% 40% 2/112006 66

Bought Call at $0 640 70th 7 350 T 10% 3/1/2006 66
5O%

Sold Put at ($6 200) 30th 5 750 T 10% 3/1/2006 66

Sought Call at $0 210 701h 7 300 P 50% 5/112006 66

Sold Put at ($0 210) 40th 6 150 P 50% 100% 51112006 66

Settlement $5 975 5/25/2006 66

Bought Call at $0 920 100th 10 400 T 10% 10% 11/4/2005 54
Sold Call at ($0 100) 100th 18 O00 T 10% 111412005 54

Bought Call at $0 770 tOOth 12 950 T 10% t2/7/2005 54
2O%

Sold CalI at ($0 200} 100th 18 000 T 16% 12/712005 54

Bought Call at $0 590 100th 10 900 T 10% 30% 11912006 54

Bought Call at $0 560 100th 11 200 T 10% 40% 2/2/2006 54

Bought Call at $0 580 80th 7 850 T 10% 31212006 54
50%

Sold Put at ($0 140) 30th 5 500 T 10% 3/2/2006 54

Bought Call at $0 340 80th 7 100 P 50% 511612006 54

Sold Put at ($0 340) 30lh 6 150 P 50% 100% 511612006 54

Settlement $6 107 612712006 54

Bought Call at $0 935 100th 10 750 10% 11/3/2005

Sold Call at ($0 100) 1O0th 18 400

Bought Call at $0 875 100th 12 750

Sold Call at ($0 300) 100th 17 500

Bought Call at $0 902 100th 10 200

Soid Put at ($0 230) 60th 7 000

Sold Call at ($0 110) 100th 17 000

Settlement $6 887

Bought Call at $1 150 100th 9 750

Sold Put at ($0 350) 70th 7 000

So_d Call at ($0 150) 100th 17 500

Settlement $6 887

Bought Call at $0 740 90th 8 000

Sold Rut at ($0 325) 40th 6 000

Boughl Call at $0 650 90th 7 100

Sold Put at ($0 380) 40th 6 050

10%
10%

10%
20%

lO%

10%

10% 30%

10%

10%

10% 40%

10%

lO% 50%
10%

P 50%
100%

P 50%

55

111312005 55

121612005 55

12t6/2005 55

11912006 55

11912006 55

11912006 55

712612006

2/112006 55

21112006 55

21112006 55

7/26/2006

31112006 55

31112006 55

5/17/2006 55

511712006 55

Bought Call at $0 980 100th 11 150 T 10% 11/212005 58
10%

100th 18 500 T 10% 111212005 58

100th 14 000 T 10% 121612005 88
20%

100th 20 O00 T t 0% 12/6/2005 88

100th 10 500 • 10% 1/912006 58

50th 6 500 • 10% 812812006 58
30%

812812006 58

100th 17 000 T 10% 1/912006 58

100th 8 850 • 10% 21212006 58

70th 7 000 T 10% 812812006 5840%
812812006 58

100th 17 500 T 10% 21212006 58

90th 8 100 • 10% 3/1/2006 58

30th 5 500 T 10% 50% 3/112006 58

100th 14 000 T 10% 31112006 58

70th 7 250 P 50% 512612006 58

30th 5 200 P 50% 100% 512612006 58

100th 11 500 P 50% 5/26/2006 58

Sold Call at ($0 170)

Bought Call at $0 780

Sotd Call at ($0 210)

Bought Call at $0 932

Sold Put at ($0 180)

Bought Futures at $6 472

Sold Ca_t at ($0 190)

Bought Call at $1 530

Put (Exercised) ($0 500)

Sold Futures at ($6 472)

Sold Calt at ($0 200)

Bought Call at $6 879

Sold Put at ($0 260)

Sold Call at ($0 140)

Bought Call at $0 678

Sold Put at ($0 280)

Sold Call at ($0 120)

Bought Call at $1 120

Sold Calt at ($0 300)

Bought Call at $1 180

Sold Call at ($0 350)

Bought Call at $0 962

Sold Put at ($0 200)

Sotd Call at ($0 200)

Settlement $6 500

Bought Call at $1 160

Sold Put at ($0 500)

Sold Call at ($0 300)

Settlement $7 000

Bought Call at $1 009

Sold Put at ($0 390)

Sold Call at ($0140)

Settlement $5 900

Bought Calk at $0 560

Sold Put at ($0 460)

Sold Ca}l at ($0 100)

Settlement $5 950

100th 11 000 • 10% 10% 111212005
100tb 17 000 • 10% 11/2/2005

100th 12 450 • 10% 121212005
2O%

100th 20 O00 T 10% 121212005

1O0th 11 050 T 10% 11612006

50th 6 500 T 10% 80% 11612006

100th 18 000 T 10% 11612006

1/6/2006

100th 11 000 3" 10% 2/1/2006

70th 7 000 T 10% 40% 21112006

100th 18 500 T 10% 2/112006

80th 7 750 • 10% 3/6/2006

30th 5 900 T 10% 50% 31612008

100th 14 500 • 10% 31612006

21112006

80th 7 950 P 50% 6/2912006

30th 5 950 P 50% 100% 612912006

100th 12450 P 50% 6/29/2006

6/29/2006

NOV-06{E KPIRED 8

Nov-06tE×PIRED, 8

NOV-06iE ×PIREC 8

Nov 06(E × PIRED T

Nov-061E ×PIREC 7

NOV-061EXPIRED 1',

Nov-O6_E XPIREC, H:

NOV-06(E XPIREC. t

Nov-06(EXPIREE i 3

Nov-O6<EXPIREDJ 3 !

Nov 06(EXPIRED, H

Nov-06q_;OLD_ ...... tt

3 Way

Call Spread

3 Way

Collar

Futures

Bought Call at $0890

Sold Put at ($0 230)

Sold Call at ($0 170)

Bought Call at $0 660

Sold Call at ($0 120)

Bought Call at $0 860

Sold Put at ($0 360)

So_d Call at ($0 150)

Bought Call at $0 445

Sold Put at ($0 125)

Bought Future at $0 000

Sold Futures $7 148

87

87

87

87

87

87

87

87

87

87

87

87

87

87

87

87

87

87

87

87

90th 10 300 7[ 10% 6/5/2006 76

30th 6 000 7" 10% 10% 6/5/2006 76

10Oth 17 000 ] 10% 61512006 76

80th 9 500 T 10% 7/5/2006 76
20%

100th 15 000 _ 10% 7/5/2006 76

90th 8 500 P 20% 71612006 76

30th 6 250 P 20% 40% 71612006 76

100th 14 O00 P 20% 7/612006 76

80th 9 300 T 40% 9/6/2006 76
80%

301h 6 500 1" 40% 9/6/2006 76

Below 23th 5 840 ]" 20% 100% 912612006 76

10/27/2006 76

4'8 2003 4 2g rM 1 Hedging Posmon and Mark-to-Market as of December 31 2007.SC Hedging Posibon Report
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40th 7300
20th 6250

Dec-06(EXERCISED!
Dec-06(EXP_RED)) 19
SoldFutures 9
SoldFutures 10

CollarBoughtCallatSoldPutat

Futures Sold Futures at

Futures Sold Futures at

$0 760

($O3OO)

$8 001

$8 OO2

20% 100% 101312006 99

20% 101312006 99

11/27/2006 99

1112712006 99
Dec-06 (EX PIRED) 10
Dec-06 (E_ PIRED) 10 Calt Spread So_dB°UghtcalICallatat

Dec-06 (E)_ PIRED) 10 Collar Bought Call at
Dec-06 (E) _ PIRED) 10 Sold Put at

Dec-06 (EX PIRED) 10 Bought Call at

Dec 06 (E)c PIRED) tO 3-Way So_d Put at

Dec-06 (E) _ PtRED) 10 Sold Call at

Dec-06 {EXPIRED) 1,3 Bought Call at

Dec-06 (EXPIRED) 1,9 3-Way Sold Put at

Dec-06 (EXPIRED) 1) Sotd Call at

Dec-06 (EXPIRED) 4,3 Sought Call at

Dec-06 (EXPIRED) 40 3-_Vay Sold Put at

Dec-06 /EXPIRED) 40 Sold Call at

Jan-07 (EXERCISED) t t Sold Put at

Jan-07 (EXERCISED) 11 Sold Putat

Jan-07 (EX ERC_SED) 1,3 Sold But at

Jan-07 (EXERCISE-D) 44 Sold Put at

Jan-07 (EXERCISED) ,: 1 So_d Put at

Jan-07 (EXPIRED) , I Sold Futures at

Jan-07 (EX RIRED) 13 Sold Futures at

Jan-07 (EX PIRED) 66 Sold Futures at

Jam07 (EX PIRED) 1 I Bought Call at

Jan 07 (E: x PIRED/ _ _ 3-Way Sold Put at

Jan-07 (EX P_RED) • • Sold Call at

Jan-07 (EX PIRED) _ 1 Bought Call at
Jan 07 (E;_ PIRED) • 1 3-Way Sotd Call at

Jan 07 (E_ PIRED) _ I 3-Way Bought Call at
Jan-07 (E_ PIRED) . i Sold Call at

Jam07 (E_ PIRED) 10 3-Way Bought Call at
Jan-07 (EXPIRED/ _3 Sold Call at

Jan-g7 (E)_ PIRED) 44 Bought Call at

Jan 07 tEXRIRED) 44 3 Way Sold Call at

Jan-07 (EXPIRED) 21 Bouqht Call at

Feb-07 (EXERCISED) 9 Sold Put at

Feb-07 (EXERCISED) 8 Sold Put at

Feb-07 (EXPIREDi ,7 Futures Sold Futures at

Feb-07 (EXPIRED} _ Bought Call at

Feb-07 (EXPIREDI _ 3-Way Sold Put at

Feb-07 (EX PIREDI B Sold Call at

Feb-07 (EX PIRED) 9 Bought Call at

Feb-07 (EXPIRED) 9 3-Way Sold Call at

21712007 (EXERCtSED See Abovet Sold Put at

Feb-07 (EX PIRED) 8 Bought Call at

Feb-07 (EXPIRED) 8 3-Way Sold Call at

21712007 (EXERCISED See Abovel Sold Put at

Feb-07 (EXPIRED) 9 Sought Call at

Feb-07 (EXPIRED) 9 3 Way Sold Call at

Feb-07 (EXPIRED) 9 Sold Put at

Feb-07 (EXPIRED) _4 Bought Call at

Feb-07 (EXPIRED/ /4 3 Way Sold Put at

Feb-07 (EXPIRED) !4 Sold Call at

Feb 07 (EXP!RED) 7 Bought Call at

Feb 07 (EXPIRED) )7 3 Way Sold Put at

_XP_RED_i ............. !7 Sold Call at

Bought Call at

3-Way Sold Put at

Sold Call at

Bought Call at

3-Way Sold Call at

Sold Put at

Bought Call at

3 Way Sold Rut at

Sold Call at

Bought Call at

3-Way Sold Put at

Sold Call at

8oughl Call at

3 Way Sold Put at

Sold Call at

Collar Bought Call at
Sold Put at

Mar-07 (EXPfRED) 7

Mar-07 (EXPPREDI 7

Mar-07 (EK PIRED)

Mar-07 [EXPIRED; 8

Mar_07 (E_PIREOI 6

Mar-07 (EXPIRED 6

Mar-07 (EXPIRED: :"

Mar-07 {EXPIRED

Mar-07 (EXPIRED 7

Mar 07 rESPIRED, 8

Mar-07 (EXPIRED 6

Mar-0 z (EXPIRED

Mar-07 (E XPIRED_ 66

Mar-07 (EXPIRED 26

Mar-07 (EXP_REE. 25

Mar-07 (EXPIRED, 14

_EXPIRED! _4
Apt-07 (E x E RCtSE [.)_ 12

Apr-07 (E xERCISED' 13

Sold Futu-es _2 Futures

Sold Futu'es ::_ FuhJres

Apt-07 (E_(PIRED 6

Apr-07 (EXPIRED, 6 3 Way

Apr-07 (EXPIRED, 6

Apr-07 (EXPIRED 6 Ca11

Apt-07 (E XPIREDI 6 Spread

Apr-07 (EXPIRED_

Apr-07 (EXPIREEh 1;-" 3 Way

Apt-07 (EXPIRED) 12

Apr-07 {EXPIRED) Collar

Apt-07 (EXPIRED_ __ __ t'_

$0 907

_$0 300)

$1 O6O

($o 450)

$1 350

($0 300)

($0 300)

$0 800

($0 150)

/$0 250)

$0 810

($0 400t

/$0100)

90th

100th

90th

40th

90th

40th

100th

90th

30th

100th

50th

30th

90th

($0390)

($0 255)

($0210)

f$0 360)

(S0 300)

$6 113

$6 115

$6 116

$1 210

($0 113)

($0 490)

$1 400

($0 250)

$1 520

($0 500)

$1 156

($0 430)

$0 883

($0 200)

$0 770

($0 480)

($0 400)

$1 407

($0 200)

(S0 600)

$1 600

($0 370)

$1 540

($0 400)

$1 470

($0 610)

($0 344)

$1 120

($0 450)

($0 350)

$1 150

(S0 380)

(so 3oo>

12350

18 000

10500

7.500

11500

7 500

19 000

12 150

7 000

17 OOO

B 000

6 750

12.500

10% 10% 61212006 99
10% 61212006 99

10% 715/2006 99
20%

10% 71512006 99

10% 81112006 99

10% 30% 81112006 99

10% 8/1/2006 99

10% 91612006 99

10% 40% 9/6/2006 99

10% 91612006 99

40% 912012006 99

40% 80% 9/20/2006 99

40% 9/2012006 99

$1 550

($0 230)

{$0 720)

$1 850

($0 500)

($0 600)

$2 040

($o 650)

($o 650)

$I 740

($o 450)

($0 800)

$t 323

($0 550)

($0 450)

$0 980

($0 520)

80th

40th

30th

30th

20th

90th

30th

100th

100th

100th

90th

lO0th

90th

100th

60th

100th

60th

80th

100th

90th

30th

100th

100th

100th

100th

40th

90th

100th

30th

60th

30th

100th

60th

20th

90th

90th

30th

100th

100th

100th

80th

90th

40th

tOOth

90th

30th

100tb

60th

20th

100th

70th

20th

7500 10% 71512006 109

7 500 10% 8/3/2007 109

7 000 10% 9/7/2006 109

6 500 40% 9/2212007 109

6 250 20% 10/312006 109

12/2612006 109

12/2612006 109

1212612006 109

12 400 T 10% 61612006 109

6 000 T 10% 10% 61612006 109

18 000 T 10% 61612006 109

11 000 T 10% 20% 71512006 109
20 000 T 10% 71512006 109

12 450 T 10% 81312006 10930%
19 500 T 10% 8/312006 109

12 000 3" 10% 9/7/2006 109
40%

17 000 T 10% 9/7/2006 109

8 500 P 40% 9122/2006 109
80%

13 000 P 40% 9/22/2006 109

B 450 T 20% 1013/2006 109

Bought Call at $0 550 50th

Bought Call at $0 500 70th

7 500 T 10% 71512007 85

7500 T 10% 8/1/2007 85

7 179 1/26/2007 85

12 300 T 10% 61612006 85

6 000 T 10% 10% 61612006 85

18 000 T 10% 61612006 85

11 000 T 10% 71512006 85

20 000 T 10% 20% 7/5/2006 85

10% 71512006 85

13 400 T 10% 81112006 85

23000 T 10% 30% 8/112006 85

10% 8/1/2006 85

12 300 T 10% 9t612006 85

18 000 T 10% 40% 91612006 85

7 000 T 10% 9/6/2006 85

8 550 P 40% 9/22/2006 85

6500 P 40% 80% 912212006 85

13 000 P 40% 9/2212006 65

8 150 T 20% 10/2/2006 85

6 250 T 20% 100% 10/2/2006 85

12 800 T 20% 10/2/2006 85

Bought Call at $0 751 60th

Sold Put at ($0 250) 20th

Sold Call at ($0 050) 100th

Bought Call at $0 860 80th

Sold Call At ($0 1001 100th

Bought Call at(Exercised - See Above)

Sold Put at ($0 250) 10th

Sold Call at ($0 060) 100th

Bought Calf at(Exercised See Above)

Sold Put at [$0 230) 10th

12 050 T 10% 61512006 66

6 000 T 10% 10% 61512006 66

18 000 • 10% 61512006 66

10 400 T 10% 715/2006 66

20 000 T 10% 20% 7/5/2006 66

7 500 T 10% 715/2006 66

11 900 • 10% 8II12006 66

7500 • 10% 30% 81112006 66

20000 • 10% 8/1/2006 66

12 Q00 T 10% 9/6/2006 66

7 000 T 10% 40% 9/612006 66

18 000 • 10% 91612006 66

8 100 P 40% 9/21t2006 66

6250 P 40% 80% 912112006 66

13 O00 P 40% 912112006 66

8700 T 20% 101312006 66
100%

6 250 T 20% 101312006 66

6 750 _ 20% 11312007 61

7 000 T 20% 1/4/2004 61

7 503 312712007 61

7 503 3/27/2007 61

7 850 111612006 61

6 000 11/6/2006 61

14 000 11/6/2006 61

8 250 121112006 61

13000 121112006 61

5500

10 050

5 5OO

10%

10% 10%

10%

10%
20%

10%

20%

20% 40%

20%

20% 60%
2O%

11312007 61

1/3/2007 61

11412007 61

SO Hedging Position Report

Report I_t re: 12/3112007

Month # Contacts Tool

As of: 12/31/2007

Purchase

Price Price (GDI)

May-07 (EXERCISED) 12

May-07 (EXERCISED/ I:

Sold Futures 1;;

Sold Futu res l

May-07 (EXPIREO! 6

May 07 (EXPIRED}

May-07 (EXPIRED/ 6

May 07 (EXPIRED) 6

May-07 (EXPIRED/ E

May-07 (EXPIRED)

May-07 (EXPIRE©_ 5

May-07 (EXPIREDi 7

May-07 ([ :(P_RE-)I

Bought Call at $0 560

Bought Call at $0 550

Futures

Futures

Bought Call at S0 811

3 Way Sold Put at ($0 280)

Sold Call at ($0 080)

Ca11 Bought Call at $0 824

Spread Sold Call At ($0 060)

Bought Call at(Exercised See Above)

3 Way Sold Put at ($0 565)

Sold Put at ($0 570)

('_lr_* Bought Call at(Exercised Se_ Above)

Strike/Ceiling/FI Pdce/Ti Cummulative Max #

Decite oor me % Coverage Coverage Trade Date Contracts

70th 7 050 T 20% 12/29/2006 61

70th 7 100 • 20% 1/4/2007 61

7689 412512007 61

7 689 4/2512007 61

60tb 7 950 T 10% 111612006 61

20th 6 000 T 10% 10% 11/612006 61

100P 13 500 T 10% 1 II6/2006 61

80t}_ 8 550 T 10% 12/1/2006 61
20%

t00tr 14 500 q" 10% 121112006 61

12/2912006 61

40th 6 150 T 20% 40% 12/26t2006 61

40th 6 150 • 20% 12/29/2006 61

616no/_
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11412007 61May-07 (EX PIR__ _ __ _

Jun 07 Exercised 1

Jun 07 Exercised 14

Sold Futures

Sold Futures _,:

Jun-07 Expired

Jun 07 Expired

Jun 07 - Expired

Jun 07 Expired [

Jun-07 Expired B

Jun-07 Expired _,

Jun-07 Expired

Jun-07 - E_pired 1

Jun 07 Expired _ 3

Jun 07 E_mred

So_d Put at [$0 280)

Bought Call at $0 720

Bought Call at S0 710

Futures

Futures

Bought Call at $0 879

3-Way Sold Put at i$0 300)

Sold Call at i$0 100}

Bought Call at S1 104

3-Way Sold Put at iS0 230)

Sold Call at ($0 110)

Bought Call at (Exerctsed - See Above_

3 Way Sold Put at {$0 300)

Sold Call at i$0 160)

Bought Call at (Exercised - See Above,

10th 5.500 T 20%

70th 7 000 T 20%

70th 7000 T 20%

7.642

7 642

60th 8000 T 10%

20th 6 000 T 10%

100th 13.500 T 10%

7Oth 8.050 T 10%

20th 6100 T 10%

100th 14 000 T 10%

10th 5 500 T 20%

100th 10000 T 20%

10%

20%

40%

11312007

114/2007

512512007

512512007

11/6/2006

111612006

11/6/2006

121112006

121112006

121112006

11312007

1/3/2007

1/3/2007

11412007
Jun-07 E_ptred 14

Jun-07 - Expired ..... _4

Jul-07 Expired h

Jul-07 - Expired h

Jul-07 Expired

Jul-07 Exp,red 6

Jul-07 - Expired f

Jul 07 Expqred !

Jul-07 Exp.ed 21

Jul-07 Expired 2

JuE07 Expired 21

Jul-07 Expired 22

Jul-07 - Expired __. _22

Aug 07 E_ercised q

Aug-07 - E ,ercised q

Aug-07 E _ercised !_-

Aug-07 - E_ercised !,

Aug-07 B _ercised

Sold Futures 28

Sold Futures 5

Aug-07 EXPIREC

Aug-07 - EXPIREC

Aug-07 - EXPIRED 5

Aug-07 - EXPIRED ;_

Aug-07 - EXPIRED

Aug-B7 - EXPIRED 6

Aug-07 - EXPIRED ;_

Aug-07 - EXPIRED

Aug-07 - EXPIRED 5

Aug-07 EXPIRED 5

Aug-07 EXPIRED 5

Aug-07 - EXPIRED

Aug-07 - EXPIRED

Aug-07 EXPIRED 16

Aug-07 - EXPIRED ! t

Aug-07 EXPIRED

Sep-07 - EXERCISED 5

Sep-07 EXERCISED 0

Sep-07 EXERCISED 5

Sep-O7 - EXERCISED 6

Sep 07 EXERCISED 29

SOLD FUTURES 6

SOLD FUTURES 6

SOLD FUTURES 5

SOLD FUTURES 69SOLD FU_ URES z

Sep-07 - E XPIREO 6

Sep-07 - E XPtRED

Beg-07 - E XPIRE[) 0

Sep-07 - EXPIRED" 6

Sep-07 - E XPIRE["

Sep-07 -EXPIRED 6

Sep-07 EXPIRE[:' 5

Sep-07 EXPIRED

Sep-07 - E:XPIRED 5

Sep-07 EXPIRED 6

Sep-07 EXPIRED 6

Sep-07 E XPIRE[3 6

Sep-07 EXPIRED

Sep-07 EXPIRE[:) 29

Sep-07 - EXPIRED

May 08 OFFSET .... 2_

May-08 - OFFSET 3

May-g8 - OFFSET 3

May-08 - OFFSET 3

May-08 - OFFSE] 3

May-08 OFFSE_ 3

May-08 / )FFSE7 9

May-08 - OFFSEI 9

May-08 - OFFSET 9

May-08 OFFSE] 9

May-08 - OFFSE1 9

Ma),-08 - OFFSET __ 9

Oct-07 EXPIRED 9

Oct-07 EXPIRE[) 9

Oc1-07 E :{PIRED 9

Oct-07 E XP_RED 8

Oct-07 EXPIRED 8

Oct-07 - EXPIRED 8

OCt-07 [ XPIRE[3 9

Oct-07 - EXPIRED 9

Oct-07 EXPIRED 9

Oct-07 EXPIRED 9

Oct-07 EXPIRED 9

Oct437 - EXPIRED 9

Oct-07 EXPIRED 9

Oct-07 • EXPIRE{:} 9

Oct-07 EXPIRED 4:

Oct-07 EXPIRED 4

NOV-07 EXPIRED 8

Nov-07 - EXPIRED 8

Nov-07 EXPIRED 8

Nov 07 EXPIRED 2.

4/8,'2008 4 _9 _JM

3-Way Sold Put at

Sotd Call at

Bought Call at

3-Way Sold Put at

Sold Call at

Bought Call aL

3-Way Sold Put at

Sold Call at

Bought Call at

g Way Sold Put at

Sold Call at

Collar Bought Call at
Sold Put at

Put Sold Put at

Put Sold Put at

Put Sold Put at

Put Sold Put at

Put Sold Put at

Futures

Futures

Bought Call at 90 979

3-Way SOLD PUT AT (SEE ABOVE)

Sold Call at I$0 !303

Bought Call at $1 300

3-Way SOLD PUT AT (SEE ABOVE)

Sold Call at $0 300}

Bought Call at $1 050

3-Way SOLD PUT AT (SEE ABOVE)

Sold Call at i90 230)

Call Bought Call at $0 540

Spread Sold Call At ($0 080)

Collar Bought Call at 50 670
SOLD PUT AT (SEE ABOVE)

Call Bought Call at $0 280

Collar Bought Call at $0 350

SOLD PUT AT (SEE ABOVEJ

Sold Put at ($0 380)

Sold Put at ($0 340)

Sold Put at ($0 580)

Sold Put at ($0 250)

Sold Put at ($0 270)

FUTURES

FUTURES

FUTURES

FUTURES

FUTURES

Bought Call at $1 179

3-Way Sold Put at texerclsed see above)

Sold Ca_l at {$0 320)

Bought Call at $1 404

g Way Sold Put at (exerctsed see above

Sold Call at ($0 3003

Bought Call at $1 080

3-Way Sold Put at (exercised see abo_e_

Sold Call at (S0 2201

Ca11 Bought Call at S0 550

Spread Sold CatI At ($0 1003

Collar Bought Call at $0 726
Sold Put at (exerosed see abo_e)

Coflar Bought Call at $0 540

Sold Put at (exerosed see above)

IS0 3001 10th 5500 T 20% 60% 1/4/2007

$0 _ 5_ 100th 10 000 T 20% t/4/2007

$0 919 60th 8100 T 10% 111612006

($0 330) 20th 6.000 T 10% 10% 11/6/2006

I $0 110) 100th 14 000 T 10% 111612006

91 164 70th 8 200 T 10% 12/1/2006

($0 240) 20th 6000 T 10% 20% 121112006

!80 1603 100th 14000 T 10% 121112006

S0 760 80th 7 250 T 40% 11412007

_S0 350) 10th 5.500 T 40% 60% 11412007

190 1503 100th 11 0OO T 40% 11412007

$0 020 50th 7 100 P 40% 6/25/2007
100%

40th 6 850 P 40% 6/2512007

($0 3703 20th 6000 T 10% 10% 7/26/2007

$0 240) 20th 6.000 T 10% 20% 7t26/2007

$0 535) 2Oth 6000 T 10% 30% 712612007

_$0 Q80) 20th 6000 T 20% 100% 7/26/2007

_$0 200; 40th 6 250 T 10% 50% 7/2612007

7/26/2007

712612007

70th 8350 T 10% 11/612006

10%

100th 15 000 T 10% 11/6/2006

7Oth 8 250 T 10% 121112006

20%

100th 14 O00 T 10% 121112006

60th 6950 T 10% 1/4/2007

30%

100th 11 O00 T 10% 11412007

100th 9.400 T 10% 21112007
40010

100th 14000 T 10% 21112007

lO0th 7 950 T 10°/o 31112007
5O%

60th 7300 P 30% 80% 6/2612007

30th 6.750 P 20% 612912007
100%

20th 6000 T 10%

20th B 000 T 10%

20th 6.000 T 10%

40th 6 250 T 10%

20th 6000 P 50%

5 593

5 593

5593

5 593

5593

8.700 T 10%70th

100th

60th

100th

70th

100th

100th

100th

100th

40th

14000

8 300

14 500

7 150

12000

10000

15000

8150

7 050

10%

10Olo

10%

20%

10%

10%

30%

10%

10%
40%

10%

10%
50%

50%
100%

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

Bought Call (OFFSET) $0 690

3-Way Sold Put (OFFSET) (90 270)

Sold Catl (OFFSET) ($0 130)

Sold Call (OFFSET) ($0 660)

3 Way Bought Put (OFFSET) $0 240

Bought Call (OF FSE T) $0 120

Bought Call (OFFSE T) $0 690

3-Way Sold Put (OFFSET) ($0 270)

Sold Call (OFFSET) ($0 130)

Sold Call (OFFSET) ($0 700)

3 Way Bought Put (OFFSET) $0 250

Bought Call (OFFSE T_ $0 150

3 Way Bought Call at $1 310

Sold Put at ($0 4113

Sold Call at ($0 420)

3 Way Bought Catl at $1 508

Sold Put at ($0 400)

Sold Call at ($0 344)

3 Way Bought Call at 91 230

Sold Put at ($0 620)

Sold Call at (S0 330)

Ca 11

Spread Bought Call at $1 000

Sold Call At ($0 240)

3 Way Bought Call at $0 920

Sold Put at (S0 320)

Sold Call at ($0 160/

Ca 1 !

Spread Bought Call at $0 420

Sold Call At ($0 1403

70th 7650

20th 6 000

100th 11 000

70th 7650

20th 6 000

100th 11 000

70th 7650

20th 6000

100th 11 000

70th 7650

20th 6 000

100th 11.00O

7Oth 8 650

20th 6.000

100th 14 00O

80th 8 400

20th 6 0OO

100th 15000

70th 7 200

20th 6 000

100th 12.000

100th 8 600

10Oth 13 000

100th 8 050

40th 6 250

100th 13 000

tOOth 8450

100th 11 O00

54

54

54

54

54

54

54

54

54

54

54

55

55

55

55

55

55

55

55

Bought Call at 51 120

S-Way Sold Put at ($0 350)

Sold Call at ($0 450)

C_tlll_r Bought Call at $0 794

55

58

55

55

55

55

55

55

55

55

80th 9 400 P 10% 912212006 76

10th 5 500 P 10% 10% 912212006 76

100th 14 0O0 P 10% 9/2212006 76

70th 8 t50 P 30% 4not _ 71212007 76

Hedging Posmon and Mark-to-Market as of December 31 2007,SC Hedging Posttion Report

10% 10% 111312006 87

10% 11 I3/2006 87

10% 1113/2006 87

10% 20% 12/112006 87

10% 121112006 87

10% 121112006 87

10% 30% 11412007 87

10% 1/4/2007 87

10% 1/4/2007 87

40%
10% 2/1/2007 87

10% 2/1/2007 87

10% 50% 3/1/2007 87

10% 3/1/2007 87

10% 3/1t2007 87

100%
P 50% 612912007 87

P 50% 612912007 87

91412007 61

9/4/2007 61

91412007 61

9t7/2007 61

91712007 61

9/7/2007 61

91412007 61

91412007 61

91412007 61

9/10/2007 61

9/1012007 61

9/10/2007 61

11/312006 58

12/112006 58

114/2007 58

31112007 58

612912007 58

8/28t2007

812812007

8/28/2007

8/28/2007

8/2812007

11/3/2006 58

111312006 58

111312006 58

12/112006 58

12/1/2006 58

121112006 58

11412007 58

1/4/2007 58

114/2007 58

21112007 58

21112007 58

31112007 58

31112007 58

612912007 58

612912007 58



Nov-07
Nov-07
Nov-07

Nov-07

Nov-07
Nov-07
Nov-07
Nov-07

ExoiRED
E;& oIR ED

F:i oIRED
E:& FIRED
E& PIRED
FX FIRED
Ex PiRED
EXPIRED

2&

16

1

16
16
14
14

3-Way

Collar

Collar

Sold Put at

Bough Cali ai
Sold Put at

Sold Cail at

Bought Call at
Sold Put at
Bought Call at
Sold Put at

f$0 480)
$0 860

($0 370)
fSO 190)
$0 565

/$0 300)
$0 040
$0 053

201h
40tli
10&6

90th
40th
10tlt
80th
10&6

6 800
7 350
6 000
11 000
7 300
5 800
9 150
6 250

30%
20%
20%
20%
20%
20%
20%
20%

60%

80%

1 00%

7/2/2007
7/25/2007
7/25/2007
7/25/2007
8/23/2007
8/23/2007
10/3/2007
10/3/200'7

76
76
76
76
76
76
76
76

Dec-07 E:& PIRFD
Dec-07 - E,&PIRED
Dec-07 EX,PIRED
Dec-07 - E &PIRED
Dec-07 E &PIRED
Dec-Oi E &PIRED
Dec-07 EXPIRED
Dec-07 F x c IRE D

Dec-07 E x PIRED
Dec-07 E XPIRED
Dec-07 EXPIRED
Dec-07 - EXPIRED
Dec-07 EXPIRED
Dec-07 . EXPIRED
Dec 07 EXPIRED
Jan-08 I XPIRELI

Jan - 08 E.XPIRF(l
Jan - 08 E XPIRED
Jan -08 E. XPIREL)
Jan -08 E. XPIRFD
Jan 08 E. XPIRED
Jan - 08 E XPIREL)
Jan -08 . I i&PIRED

Jan -08 FXPIRELJ
Jan -08 . f XPIRFE)
Jan - 08 . I XPIRE )
Jan - 08 I XPIREE)
Jan - 08 I XPIRED

10
10
10
10
10
10
10
I J
'3
3Q
op

19
i 9
20
20
I I

I I

'I
I i

."4
54
"2
&" 2

3-IN ay

3-Way

3-VVay

Collar

Collar

Collar

3-Way

3-INay

3-Way

Collar

Collar

Bought Call at
Sold Pul at
Sold Calf at
Bought Call at
Sold Put at
Sold Cali at
Bought Call at
Sold Put at
Sold Cail at
Bought Cali at
Sold Put at
Bought Call at
Sold Put at
Bough' Call at
Sold Put at

Bought Call at
Sold Put at
Sold Catt at
Boiight Cali at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Catt at
Bought Cail at
Sold Put at
Bougt't Cail at
Sold Put at

$1 030
($0 160)
i$0 390)
$1 055

ISO 270)
i$0 330}
$0 900
$0 310)

i$0 260l
$0 530

i$0 220)
$0 540

i$0 260)
$0 580

$1 185
, $0 160)
$0 550)
$1 100

i$0 200)
$0 350)
$0 946

($0 285)
:,$0 285)
$0 670
$0 200)
$0 395
$0 080

90th
30&Ii

1008&

80th
20&It

90th
80th
20th
100&IJ

Spdi
10th
60&Ii

20&&&

60&6

20&It

90 lb

30&6

100&It

80&&&

20th
100&6

90&It

20tlt
100&II

70&&&

20tlt
70tlt
30&Ii

10 250
7 000
13 500
8 600
6 700
12 000
8 750
6 750
12 250
8 600
6 300
7 950
6 350
7 950
6.700
10 500
7 000
13 500
9 050
6 500
13 000
9 450
6 750
13 500
8 400
6 450
8 400
7 000

T
T
T

T

T
T
T
T
T
P
P
T
T
T
T
T
T
T
T
T
T
T
T
I
T
T

P
P

10'/o

10%
10%
10%
10%
1P%
10%
10'/
10%
30'/o

30%
20'y
20%
20%
20%
10%
10%
10%
1 0'/o

10%
1P%
1Q%
1Q%
10%
50%
5P%
20%
20o/

10%

2Q%

30%

60%

80%

100%

10%

20%

30%

80%

100%

6)5/2007
6/5/2007
6/5/2007
7/3/2007
7)3/2007
7/3/2007
8/1/2007
8/1/2007
8/1/2007

8/23/2007
8/23/2007

9/4/2007
9/4/2007

I 0/3/2007
10/3/2007
6/5/2007
6/5/2007
6/5/2007
7/2/2007
7)2/2007
7/2/2007
8/1/2007
8/1/2007
8/1/2007
9/6/2007
9)6/2007

11/26/2007
11/26/2007

99
99
99
99
99
9g
99
99
99
99
99
99
99
99
99
109
109
109
109
109
109
109
109
109
109
109
109
109

Sc Had in Plan
0 n Positions

Month Contract Volume Tool
Purchase

Pdce

Price
GDI

Strike/Caging/Ft Prtcem Cummulatlve
Decile ccr me % Coverage Coverage

Max g
Trade Date Contracts

Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Apr-08
Apr-08
Apr-08
Apr-08
A r-08
May-08
May-08
May-08
May-08
Ma -08
Jun-08
Jun-08
Jun-08
Jun-08
Jun-08
Jul-08
Jul-08
Jul-08
Jul-08
Jul-08
Aug-08
Aug-08
Aug-08
Aug-08
Au -08
Sep-G8
Sep 08
Sep-08

J
8

8

42
12

ir

7

7

o ('

JQ

12

iy
12
17
1;
12
I

I .'
1&

7

i

1'.
1'
I '.

3-Way

3 Way

3 Way

Collar

Ca11
Spread

3 Way

3 Way

3.Way

3 Way

3-I/Vay

3 Way

Collar

3-Way

Collar

3 '/Vay

C all

Sp ead

3-Way

C.all

Spread

3-Way

Cail

Spread

3 '/I/ay

Call

Spread

Bought Call at
Sold Put at

Sotd Call at
Bought Call at
Sold Pu! at
Sold C.ail at
Bought Cail at
Sold Put at
Sold Catt at
Bough' Call at
Sold Put at
Bought Cail at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bougnl Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Cali at
Bought Cali at
Sold Put at
Sold Cail at
Bought Cail at
Sold Put at
Sotd Cali at
Bought Call at
Sold Put at
Sold Call at
Bougl t Cat' at

Sold Put at
Bought Cal at
Sold Put at
Sold Call at

Bought Call at
Sold Put at

Bought Call at
Sold Put at
Sofd Catt at
Bought Call at
Sold Cail a.
Bought Call at
Sotd Put at

Sold Cail at
Bought Call at
Sold Call at
Bought Catt at
Sold Put at
Sold Call at
Bought Call at
Sold Call at
Bought Cail at
Sold Put at

Sold Call at
Bought Cail at
Sold Cail at

Bought Cali at

$1 350
($0 200)
($0 670)
$1 340

($0 250)
($0 550)
$1 006

($0 270)
($0 360)
$0 720

($0 250)
$0 425

~$0 &00~
$1 400

($0 220)
($0 700)
$1 335

(SQ 330)
($0 450)
$1 020

($0 260)
($0 420)
$0 960

($0 300)
($0 200)
$0 950

($0 34QI

($0 160)
$G 800

($0 240)
$0 120
$0 543

($0 250)
$0 500

($0 100)
$0 120
$0 613

($0 320)
$0 430

($0 070)
~$0 070

$0 430
($0 100)
$0 492

(SQ 100)
$0 100
$0 465

($0 130)
$0 530

($0 130)

$0 535
($0 200)
$0 580

($0 140)

$0 620
I$0 285)
SQ 710

$7 483
$7 483
$7 483
$7 483
$7 483
$7 483
$7 483
$7 483
$7 483
$7 483
$7 483
$7 483
$7 483
S 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 521
$7 546
$7 546
$7 546
$7 546
$7 546
$7 613
$7 613
$7 613
$7 613
$7 613
$7 03
$7 703
$7 703
$7 703
$7 703
$7 796
$7 796
$7 796
$7 796

s/ 878
$7 878
$7 878
$7 878

$7o, ',

$7 911
$7 911

90th
30th

100&Ii

80th
20&It

90dt
90th
2 0tIL

1000&

70&IJ

20th
601&&

90th
9001
30tlt
100di
801II
20th

1 pptf

90th
1 Qdi

100th
60&&i

10&fr

100tt
50&IJ

10&IJ

100th
50th
20&II

90&fr

90tli
10&Ii

70&ii

10tli
1 00I IT

90th
20&It

90&&&

10di
100&II

1 001&&

1 0pl li

Bp1 i

10tt'

100th
100&&'

1 pptl'

80th
1 pili

90&&i

100&i'

I pptfi

100th
1 pdi

100th
100th
100th
1 pptti

10 450
7 000
13 500
8 700
6 500
12 000
9 550
6 500
13 500
8 500
6 450
8 000
10 100
10 250
6 750
13 500
8 650
6 500
13 100
9 750
6 250
13 500
7 950
6 250
12 500
7 800
6 350
13 000
7 750
6 400
12 000
8 100
6 000
7 700
6 000
10 000
7 950
6 250
8 100
5 500
11 000
9 900
13 000
8 250
5 500
11 000
9 850
13 000
8 550
5 750
12 000
10 150
13 000
8 700
5 500
12 000
10 400
13 000
8 700

T
T
T
T
T
T

T

T
T
T
P
P
T
T

T
T
T
T

T
T
T
P

P
P
T

T

T

P
P

P

T
T
P
P
P

T
T
T
T

T

10'/
1Q%
10%
10%
10%
10%
10%
10%
10%
50%
50%
20%
20%
10%
10%
10'/
10%
10%
10%
10%
10%
10%
30%
30%
30%
20%
20%
20%
20%
20%
20%
20%
20%
20%
20%
20%
20%
20%
20%
20%
20%
10%
10%
30%
30%
30%
10'/
10'/
10%
1Q%
10%
10%
10%
10%
10%
1P%
10%
10%
10%

10%

20%

30%

80%

100%

10%

20%

30%

60%

80%

100%

20%

40%

20%

40%

1Q%

40%

10%

20%

10%

20'/

1Q%

6/5/2007
6/5/2007
6/5/2007
7/2/2007
7 /2/2007
7/2/2007
8/1/2007
8/1/2007
8/1/2007
9/6)2007
9/6/2007

11/30/2007
11/30/2007

6/5/2007
6/5/2007
6/5/2007
7/3/2007
7/3/2007
7/3/2007
8/1/2007
8/1/2007
8/1/2007

8/23/2007
8/23/2007
8/23/2007

9/4/2007
9/4/2007
9/4/2007

10/23/2007
10/23/2007
10/23/2007
8/29/2007
8/29/2007
12/6/2007
12/6/2007
12/6/2007
8/30/2007
8/30/2007
12/7/2007
12/7/2007
12/7/2007
11/5/2007
11/5/2007
12/7/2007
12/7/2007
12/7/2007
11/5/2007
1 1/5/200 7
12/6/2007
12/6/2007
12/6/2007
1 1/5/2007
11/5/2007
12/7/2007
12/7/2007
12/7/2007
11/5/2007
11/5/2007
12/6/2007

85
85
85
85
85
85
85
85
85
85
85
85
85
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
61
61
61
61
61
61
61
61
61
61
66
66
66
66
66
54
54
54
54
54
55
55
55
55
55
58
58
58
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Nov-g7
Now07
NOV-07
NOV-07
Nov-g7
Nov-07
NOv-g7

EXPIRED
E3PlRED

E:_ PlRED

E_ PIRED

E) _ PIRED

E;_ PiRED

EXPIRED

Dec-07 E;_ PlRED

Dec-07 EXPIRED

Dec 07 EXPIRED

Dec-07 - EXPIRED

Dec-07 E ";PIRED

Dec-g7 E _PIRED

Dec-07 E _PIRED

Dec-07 EXPIRED

Dec07 E _ PIRED

Dec-07 E _tPIRED

Dec-07 EXPIRED

Dec-07 - E_PIRED

Dec-07 EXPIRED

Dec-07 . EXPIRED

Dec07 EXPIRED

Jan - 08 EXPIRED

16

16

15

16

14

14

10

10

10

10

10

10

1,3

13

3o

3o

19

19

2o

2o

3-Way

Collar

Collar

3-Way

3-Way

3-Way

Collar

Collar

Coltar

Sold Pul at

Bough! Call a!

Sold Put at

Sold Call at

Bought Call at

Sold Put at

Sought Call at

Sold Put at

Bought Call at

Sold Put at

Sold Call at

Boughl Call at

Sold Put at

Sold Call at

Bought Call at

Sold Put at

Sold Call at

Bolight Call at

Sold Put at

Bought Call at

Sold Pbt at

Bought Call at

Sold Put at

Bought Call at

($0 480)

$0860

($0 370)

($0 _90)

$0 565

($0 300)

$0 040

($0 053}
$1 030

($0 160)

($0 390)

$1 055

_$0 270)

_$0 330)

$0 900

!$0 310)

i$0 260)

$0 530

i$0 220)

$o 540

_$0 260)

$0 580

/$0 120 /

$1 185

Jan - 08 [ XPtRE[) 1 I 3-Way

Jan -08 EXPIRED I 1

Jan - 08 EXPIRED ! !

Jan - 08 EXPIRED _ ' g-Way

Jan 08 EXPIRED • 1

Jan - 08 EXPIREI_D I 1

Jan -08 - EXPIRED ! t 3-Way

Jan - 08 _XPtRED ,1

Jan - 08 - f!XPIRED _4
Collar

Jan - 08 - EXPIRED 54

Jan - 08 EXPIRE'--) ;2
Collar

Jan 08 I XPIRED 22

Sold Put at

Sold Call at

Bought Call at

Sold Put at

Sold Call at

Bought Call at

Sold Put at

Sold Call at

Boughl Call at

Sold Put at

Bought Cat1 at

Sold Put at

{$0 160)

_$0 550]

$1 100

_$0 200)

iS0 350)

$0 946

($0 285)

<S0 285)

$0 670

($0 200)

$0 395

i$0 080)

201h 6800 P 30% 7f212007 76

40th 7 350 P 20% 7/25/2007 76

10th 6.000 P 20% 60% 712512007 76

90th 11 000 P 20% 7/2512007 76

4Oth 7 300 P 20% 80% 8123/2007 76
1Oth 5 800 P 20% 6/2312007 76

80th 9.150 T 20% 10/3/2007 76
100%

10th 6250 T 20% 10/3t2007 76

90th 10 250 T 10% 61512007 99

3Oth 7 000 T 10% 10% 61512007 99

10Oth 13 500 T 10% 6/512007 99

80th 8 600 T 10% 71312007 99

20th 6 700 T 10% 20% 713/2007 99

90th 12 000 • 10% 7/312007 99

80th 8.750 T 10% 8/112007 99

20th 6 750 T 10% 30% 8/1/2007 99

100th 12260 • 10% 8/1/2007 99

80th 8 600 P 30% 8/23/2007 9960%
10th 6.300 P 30% 812312007 99

60th 7.950 T 20% 9/412007 99
8O%

20th 6 350 T 20% 914/2007 99

60th 7 950 T 20% 10/3/2007 99
100%

201h 6.700 T 20% 101312007 99

90th 10 500 T 10% 6/5/2007 109

30th 7000 • 10% 10% 6/512007 109

10Oth 13 500 T 10% 61512007 109

80th 9 050 T 10% 7/2/2007 109

20th 6 500 T 10% 20% 7t2/2007 109

100th 13000 T 10% 71212007 109

90th 9450 T 10% 6/112007 109

20th 6750 T 10% 30% 8/1/2007 109

10Oth 13500 T 10% 8/1/2007 109

70th 8400 T 50% 916/2007 109
80%

20th 6450 T 50% 9/612007 109

70th 8400 P 20% 11/26/2007 109
100%

30th 7000 P 20% 11126/2007 109

SC Hed@in@ Plan

Open Positions

Month Contrlct Volume Tool

Purchase Price Strlkl/CelllngtFI pdcefTI Cummulatlve Max #

Price (GDI)** Deolle oor me % Coverage Coverage Trade Date Contracts

Feb-08 9 Boughl Call at $1 350

Feb-08 9 3-Way Sold Put at (S0 200)

Feb-08 9 So_d Call at ($0 670)

Feb-08 _ Bought Call at $1 340

Feb-08 8 3 Way Sold Put at {$0 250)

Feb-08 _ Sold Call at ($0 550)

Feb-08 9 Bought Ca_l at $1 006

Feb-08 -} 3 Way Sold Put at ($0 270)

Feb-08 9 Sold Cat_ at ($0 360)

Feb-08 42 Collar Bough! Call at $0 720

Feb 08 42 Sold Put at ($0 250)

Feb_O8 _ 7 Ca11 Bought Call at $0 425

Feb-g8 _ !i/ Spread Sold Carl at $0_9_O0_

Mar-08 7 Bought Call at $1 400

Mar-Q8 7 3 Way Sold Put at ($0 220)

Mar-08 z Sold Call at ($0 700)

Mar-08 6 Bought Call at $1 335

Mar 08 5 3 Way Sold Put at (S0 330)

Mar-08 6 Sold Call at ($0 450)

Mar-08 7 Bought Call at $1 020

Mar-08 7 3-Way Sold Put at ($0 260)

Mar*08 7 Sold Call at ($0 420)

Mar-08 2E Bought Call at $0 960

Mar*08 2{ 3 Way Sold Put at ($0 300)

Mar-08 20 Sold Call at ($0 200)

Mar-08 !: Bought Call at $0 950

Mar-08 _3 3-Way Sold Put at ($0 340)

Mar-08 17. So_d Cah at ($0 160)

Mar 08 ! i Bought Call at $0 600

Mar-08 I 3 3 Way Sold Put at ($0 240)

Mar-08 13 Sold Call at [$0 1201

Apr-06 1_ Collar Bought Cah at $0 543
Apr-08 12 Sold Put at {$0 250)

Apr-08 1 ; Bought Cali at $0 500

Apt-08 12 3-Way So_d Put at ($0 100)

A.____8 __ 1_i Sold Call at /$0 120)

May-08 12 Collar Bought Call at $0613
May-08 I2 Sold Put at ($0 320)

May-g8 12 Bought Call at $0 430

May-08 1) 3 Way Sold Put at ($0 070)

1 Sold Call at

Jun-08 7 Call Bought Call at $0 430

Jun-08 7 Spread Sold Call at ($0 100)

Jun-08 I_ Bought Call at $0 492

Jun-08 1 ,_ 3-Way Sold Put at ($0 100)

Jun-08 1_ Sold Colt at 150 100)

S7 483 901h 10450

$7 483 30th 7000

$7 483 100th 13.500

$7483 80th 8700

$7 483 20th 6 500

$7 483 90th 12 000

$7 483 90th 9550

$7 483 20th 6.500

$7 483 100th 13.500

$7 483 70th 8500

$7 483 20th 6.450

$7 483 60th 6000

$7 483 90th 10 100

10% 61512007 85

10% 10% 6/512007 85

10% 6/512007 85

10% 71212007 85

10% 20% 712/2007 85

10% 7/2/2007 85

10% 8/112007 85

10% 30% 8/1/2007 65

10% 6II/2007 85

50% 9/612007 85
80%

50% 9/612007 85

20% 1113012007 85
100%

20% 11/30/2007 85

Jul4]8 5 Call Bought Call at $0 465

Jul 08 5 Spread Sold Call at ($0 130)

Jul-08 ( Bought Call at $0 530

Jul-08 6 3-Way Sold Put at ($0 130)

Jul-08 6 Sold Call at ($0 100)

$7 521 90th 10 250 10% 61512007 66

$7 521 30th 6 750 10% 10% 6/5/2007 66

$7 521 1001h 13 500 10% 6/5/2007 66

$7 521 80th 8 650 10% 713/2007 66

$7 521 20th 6500 10% 20% 7/3/2007 66

S7 521 100th 13 100 10% 7/3/2007 66

$7 521 90th 9 75Q 10% 8/1/2007 66

$7 521 10th 6 250 10% 30% 8/1/2007 66

$7 521 100th 13500 10% 8/112007 66

$7 521 60th 7950 30% 8/23/2007 66

$7 521 10th 6 250 30% 60% 8/23/2007 66

$7 521 100th 12.500 P 30% 812312007 66

$7 521 50th 7 800 T 20% 91412007 66

$7 521 10th 6 350 T 20% 80% 9/4/2007 66

$7 521 100th 13 O00 "r 20% 91412007 66

$7 521 501h 7 750 P 20% 10/23/2007 66

$7 521 20th 6400 P 20% 100% 10123/2007 66

$7 521 90th 12.000 P 20% 10/23/2007 66

S7 546 90th 6100 P 20% 20% 8/29/2007 61
$7 546 10th 6.000 P 20% 8/2912007 61

$7 546 70th 7 700 T 20% 121612007 61

$7 546 10th 6 000 ]" 20% 40% 121612007 61

$7.546 100th 10 00O T 20% 12/6/2007 61

$7 613 90th 7 960 P 20% 8/30/2007 61
20%

$7 613 20th 6 250 P 20% 813012007 61

$7 613 90th 8 100 • 20% 12/7/2007 61

$7 613 10th 5500 • 20% 40% 121712007 61

$7 613 100th 11 000 T 20% 12/7/2007 61

$7 703 100th 9900 T 10% 10% t 1/5/2007 66
$7 703 100th 13 000 • 10% 11/5/2007 66

$7 703 80th 8250 P 30% 12/7/2007 66

$7 703 10th 5 500 P 30% 40% 12/7/2007 66

$7 703 100th 11 000 P 30% 121712007 66

S7 796 100th 9850 T 10% 11/6/2007 5410%
$7 796 100th 13 O00 T 10% 11/512007 54

$7 796 80th 8550 T 10% 121612007 54

$7 796 10th 5 750 T 10% 20% 12/6/2007 54

$7 796 90th 12 000 T 10% 12/6/2007 54

Aug-08 5 Call Bought Call at $0 535 $7 878

Aug 08 5 Spread Sold Call at ($0 200) $7 878

Aug-08 ( Bought Call at $0 580 $7878

Aug-08 6 3 V_ay Sold But al ($0 140) $7878

A__8 ................ E- .......... Sold_Call at ..................... ($0 140) $7 878

Sep-08 ( Dall Bought Call at $0 620 $7 911

Sep 08 _ Spread Sold Call at ($0 285) $7 911

Sep-08 r Bought Call at $0 710 $7 911

100th 10 150 T 10% 11/6/2007 5510%
100th 13 000 T 10% 11/5/2007 55

100th 8 700 • 10% 1217/2007 55

10th 5 500 T 10% 20% 12/7/2007 55

100th 12 000 T 10% 121712007 55

100th 10 400 T 10% 11/5/2007 58
10%

10Oth 13 0O0 • 10% 11/5/2007 58

100th 8 700 T 10% 12/6/2007 58
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SG Hed in Plan
0 n Positions

Sap-08
Se -08

Iuonth Contract Volume

Price
GDI ~Pure)tace

Price
StrtkelCeilintt)FI Pries/Ti

Docile oor me % CoverageTool

10%
10%

3-yy*y Sold Put at ($0 190) $7 911 10II1 5 500
Sold Call at $0 220 $7 911 100(I1 12 000

ttax 8
Contracts

20% 12/6/2007 58
12/6/2007 58

Cummutattt/e

COUerage Trade Date

Oct-08
Oct-08
Oct-08
Oct-08
Oct 08

Call

Spread

3-Way

Bought Call at
Sold Cali at
Bought Call at
Sold Put at
Sold Call at

$0 960
($0 420)
$0 890

($0 130)
$0 300

$7 986
$7 986
$7 986
$7 986
$7 986

100II1
100th
100lli
10(rl

100tli

9 SOO

13 000
8 500
4 900
12 000

T
T
T
T
T

10'/
1 0'/

10%
10%
10%

10'/

20%

11/2/2007
1 I /2/2007
12/7/2007
1 2/7/2007
12/7/2007

87
87
87
87
87

Gas Daily did not pubhsh /n 1'I )7 Ti »r formation rras obtained from N"MEX com (Natural Gas Physical 12/31/07 Sesston Expanded Table - Most Recent Settle column)

4'8/2ini8 4 29 PM 5 Hedging Position and Mark-to-Market as of December 31 2007, SC Hedging Position Report

SO Hedgin_l Plan

Open PosWons

Month Contact Volume Tool

Purchase Pdce Strike/Ceiling_1=l Pdce/13 CummukLttve Max #

Pn=o (GDI)** Decile oor me % Coverage Coverage Trade Date Contracts

Sap-08 6 3 Way Sold Put at ($0 190) $7.911 10th 5500 T 10% 20% 12/BI2007 58

_-08 (5 Sold Call at i$0 220) $7911 100th 12 000 T 10% 12/6/2007 58

Oc1-08 9 Call Bought Call at $0960 57986 100th 9 800 T 10% 111212007 87

Oct-08 _ Spread Sold Call at ($0420) $7 986 100th 13 000 T 10% 10% 1112/2007 87

Oct-08 8 Bought Call at $0 890 $7.986 lOOth 8 500 T 10% 12/7/2007 87

Oct-08 8 3=Way Sold Put at {$0 130) $7 986 10th 4 900 T 10% 20% 12/7/2007 87

Oct 08 8 Sold Call at ($0 300 / $7 986 100th 12 000 T 10% 12/212007 87

** Gas Dailt did not pubhsh )n 1 '1,37 T_ s information was obtained from NVMEX corn (Natural Gas Physical 12/31/07 Session Expanded ]able - Most Recent Settle column)
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Mark-to-Market Report
SC Hedging Plan

Report Date 1/31/2008

~S

Mark-to-Market Report
SC Hed in Plan

Closed Positions 1st Review Penod

Closed Positions - 2nd Review Penoc

Closed Positions — 3rd Review Penod

Closed Positions — 4th Rev ew Period

Closed Positions - 5th Review Penod

$949,450

$1 065 F)40

$851 680

$2 x!63 690

$3 369 220

$2.424, 270

$400.810

$795,290

$4 925,500

($1,385,730)

$1 474, 820

($664,830)

($56 390)

$2,461,810

($4, 754,950)

Closed Posidons - Sixth Review Period

Tool

ININ Btus
Original Trade Purchased Per Strike/Fixed Purchase

Counterparty Date Month Price Price

Trad
Original Purchase Trade Expiration Net Value Realized

Cost/Proceeds Expiration Date Price Realized Value Gain or (Loss)

May-07
May-07
May-07
May-07
May-07

May-07
May-07
May-07

May-07
May-07
May-07
May-07

Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07

Cail iFxercised
0 all i E x erased

Sold Future,
Sold Fi:tares
Call !EXP!RFD
P ut i E xp i red!
Call (Sold! (I)xpired!
Cail IE xPiRED
Cail! Sold! (Expired!
Pu' iExpired!
Put IExpredl
Put! Expired!

Cali I-xerose:!
Call I xerciseo
Sold Future."
Sold Futu es
Cail - I-xpired
Put E xpired
Call (Soid! — Expired
Cali- Fxpired
Put I xpired
Call (Sold) — Expired
Put - I xpired
Call fSoidi - Expired
Put I xpired
Call iSoidl E xoired

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NvMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

N i'MEX

NYMEX

NYMEX

12/29/2006
1/4/2007

4/25/2007
4/25/2007
11/6/2006
11/6/2006
1 1/6/2006
12/1/2006
1 2/1/2006

12/29/2006
1 2/29/2006

1/4/2007

1/3/2007
1/4/2007

5/25/2007
5/25/2007
11/6/2006
11/6/2006
11/6/2006
1 2/1/2006
12/1/2006
12/1/2006
1/3/2007
1/3/2007
1/4/2007
1/4/2007

120 000
130 000
120 000
130 000
60 000
60 000
60 000
60 000
60 000
50,000
70 000

130 000

130 000
140 000
130 000
140 000
70,000
70,000
70 000
60 000
60 000
60 000

130 000
130 000
140 000
'40 000

7 050
7 100
7 689
7 689
7 950
6 000
13 500
8 550
14 500
6 150
6 150
5 500

7 000
7 000
7 642
7 642
8 000
6 000
13 500
8 050
6 100
14 000
5 500
10 000
5 500
10 000

$0 560
$0 550

$0 811

$0 824

$0 720
$0 710

$0 879

$1 104

$67 200
$!'1 500

$48 660

$49 440

$()3 600
$99 400

$f)t 530

$66 240

12/29/2006
1/4/2007

4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007

5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/2 5/2007
5/25/2007
5/25/2007
5I25/2007
5/25/2007
5/25/2007
5/25/2007
5/25I2007
5/25/2007
5/25/2007

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$O OOO

$0 000
$0 000

$0
$0

$76,680
$76,570

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0

$83,460
$89,880

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($67,200)
($71,500)
$76,680
$76,570
($48,660)
$16.800
$4,800

($49,440)
$3,600

$28,250
$39,900
$36,400

$0
($93,600)
($99,400)
$83,460
$89,880
($61,530)
$21,000
$7,000

($66,240)
$13,800
$6,600

$39,000
$20,800
$42,000
$21,000

Jul-07
Jul-07
Jul-07
JUI-07
Jul-07
Jul-07
Jul-07
Jul-07
JUI-07
Jul-07
Jul-07

Cali: xpirec
Put - I-xp red

Cail Sold' - Fxoireo
Call - Expired
Put -

I xpired

Calf iSoioi E- pired

Cail . Expired
Put. Fxpireo
Call (SO!di Fxpired
Cali Fxpireo
Put - xpireo

NYMEX

NYMEX

NYMEX

NYIVIEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

11/6/2006
11/6/20C6
1 1 /6/2006
12/1/2006
1 2/1/2006
12/1/2006
1/4/2007
1/4/2007
1/4/2007

6/25/2007
6/25/2007

50 000
50 000
50 000
60 000
BO OOO

60 000
210 000
?10 000
?10,000
?20 OGQ

220 000

8 100
6 000
14 000
8 200
6 000
14 OOC

7 250
5 500
11 000
7 100
6 85C

$0 919

$1 164

$0 760

$0 020
($0 020!

$45 950

$69 840

$'I 59 600

54 400

6/26/2007
6/26/2007
6/26/2007
6I26/2007
6/26I2007
6/26/2007
6/26/2007
6I26/2007
6/26/2007
6/26/2007
6/26/2007

$0 000
$0 000
$0 000
$O OOO

$0 000
$O OOO

$0 000
$0 000
$0 000
$0 000
$0 000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($45,950)
$16,500
$5,500

($69,840)
$14,400
$9,600

($159,600)
$73,500
$31,500
($4,400)
$4,400

Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07

Put - xerciseu
Put Exerciseii
Put . i xerciseil
Put E xerciseii
Put !xerc se f

Solo Irutures

Sold; utures
Cail ExoIRFi)
Catt i Sold! E XPIRE D

Call FXPIRED
Celt ISoid) EXP!RE D

Call EXPIREfo
Cail !Sold) . EXP!RED
Call EXPIRE D

Cali! Sold) E &PIRE 1
Call - EXPIRE D

Call - EXPIRE D

Call - EXP!RE 3

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYME. X

NYME X

NYME X

NYMEX
NYMEX

NYME. X

11/6/200(
12/1/2006
1/4/2007
3I1/200 I

6/29/2007
7/26/200
7/26/2007
11/6/2006
11/6/2006
12/1/2006
12/1/2006
1/4/2007
I/4/2007
2/1/2007
2/1/2007
3/1/2007

6/26/2007
6/29/2007

50 000
60 000
60 000
60 000

110 000
280, 000
60 000
50,000
50 000
60 000
60 000
60 000
60,000
50 000
50 000
60,000

160 000
110 000

6 000
6 000
6 000
6 250
6 000
5 943
5 943
8 350
15 000
8 250
14 000
6 950
11 000
9 40G
14 000
7 950
7 300
6 750

$0 979

$1 300

$1 050

$0 540

$0 670
$0 280
$0 350

)48 950

$78.000

$63 f)00

$27 000

$40 200
$44 800
538,500

7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7I26I2007
7/26/2007

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0
$0
$0
$0
$0

($15,960)
($18,420)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$18,500
$14,400
$32, 100
$12,000
$8,800

($15,960)
($18,420)
($48,950)
$6,500

($78,000)
$18,000
($63,000)
$13,800
($27,000)
$4, 000

($40,200)
($44,800)
($38,500)
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Mark-to-Market Report

SC Hedging Plan

Report Date 1131/2008

r Summry: LL

Mark-to-Market Report

SC Hedging Plan

Closed Positions 1st Revtew Penod

Closed Positions - 2nd Review Pence

Closed Posktions 3rd Review Period

Closed Positions 4th Revew Period

Closed Positions - 5th Review Penod

$9,19,450 $2.424,270 $1,474,820

$1 065 (':,40 $400.810 ($664,830)

$881 680 $795,290 ($56,390)

$2 463 690 $4925,500 $2,461,810

$3 :}69 220 ($1,385,730) ($4,754950)

Closed PoslUor_ - Sixth Review Period

MMBtus Trad

Original Trade Purchased Per Strike/Fixed Purchase Original Purchase Trade E_ratlon Net Value Realized

Period Tool Counterparty Date Month Price Price CoetJProceeds Expiration Date Price Realized Value Gain or (Loss)

May-07 Call iExerctsed NYMEX 12/29/2006 120 000 7 050 $0 560 ,$_i7 200 1212912006 $0 000 $0 ($67,200)

May-07 Call (Exercfsed, NYMEX 11412007 130 000 7 100 $0 550 $71 500 1/4/2007 $0 000 $0 ($71,500)

May-07 Sold FutJres NYMEX 4125/2007 120000 7 689 4/25/2007 $0 000 $76,680 $76,680

May*07 Sold FUtLJres NYMEX 412512007 130 000 7 689 4/25/2007 $0 000 $76,570 $76,570

May437 Call (E _P!RED NYMEX 11/6/2006 60000 7 950 $0 811 $48 660 4/25/2007 $0000 $0 ($48,660)

May-07 Pu Expired) NYMEX 111612006 60000 6 000 _: _:: : 412512007 $(3 (300 $0 $16,800

May_07 Call (Sold_ (Ex,ctred) NVMEX 11/6/2006 60000 13 500 L : :., 4/25/2007 $0 000 $0 $4,800

May437 Ca_i (EXPIRED NYMEX 121112006 60000 8 550 $0 824 $49 440 4/25/2007 $0 000 $0 ($49,440)

May-07 Call (So_d) (Expired) NYMEX 121112006 60 000 14 500 _C i i 4/25/2007 $0 000 $6 $3,600

May-07 Put (E×p,red) NYMEX 1212912006 50,000 6 150 !i: ' " ' ; 412512007 $0 000 $0 $28,250

May-07 Put (Explredl NYMEX 12129/2006 70000 6 150 ! : _ . 4/25/2007 $0000 $0 $39,900

May-07 Put (Expqred) NYMEX 114/2007 130000 5 500 : z t:; 4/25/2007 $0 000 $0 $36,400

$0

Jun437 Call Exercise,:! NYMEX 11312007 130 000 7 000 $0 720 $!)3600 5/25/2007 $6000 $0 ($93,600)

Jun-07 Call F×eroseo NYMEX 1/4/2007 140000 7 000 $0 710 $!)9 400 5125/2007 $0 000 $0 ($99,400)

Jun-07 Sold Futures NYMEX 5/25/2007 130 000 7 642 5/25/2007 $0 000 $83,460 $83,460

Jun-07 Sold Futures NYMEX 512512007 140000 7 642 5/25/2007 $0 000 $89,880 $69,880

Jue-07 Ca_l - ExpLred NYMEX 111612006 70,000 8 000 $0 879 $61 530 512512007 $0 000 $0 ($61,530)

Jun437 Put E-xp_red NYMEX 111612006 701000 6000 2 ," 5/2512007 $0000 $0 $21,000

Jun-07 Call (Soid) Exaired NYMEX 11/6/2006 70000 13 500 512512007 $0 000 $0 $7,000

Jun-07 Call - Expired NYMEX 121112006 60 000 8 050 $1 104 $66 240 5/25/2007 $0000 $0 ($66,240)

Joe-07 Put Expired NYMEX 12/1/2006 60 000 6 100 t: :: ::" - :: 5/25/2007 $0000 $0 $13,800

Jun*07 Call (Sold) Expired NYMEX 121112006 60000 14 000 t: " , { 5/25/2007 $0.000 $0 $6,600

Jun_7 Put - ExI31red NYMEX 1/3/2007 130 000 5 500 ! : 5/25/2007 $0000 $0 $39,000

Jun-07 Call (Soidl - Expire(] NYMEX 11312007 130 000 10 000 i : 512512007 $0 000 $0 $20,800

Jun-07 Put [-xpired NfMEX 1/4t2007 140000 5 500 _ . : -, 5/25/2007 $0000 $0 $42,000

Jun4)7 Call (Sold) E_,p_re_ NYMEX 1/4/2007 _40 000 10 000 _ _ : [,: 5/25/2007 $(3000 $0 $21,000

Jul4)7 Call _xplreo NYMEX 1116/2006 50 000 8 100 $0 919 $45 950 6/26/2007 $0.000 $0 ($45,950)

Jul-07 Put - E xpired NYMEX 11/6/2006 50 000 6 000 _: " ! _ i: 6/26/2007 $0 000 $0 $16,500

Jul437 Call _Soldl- Exoired NYMEX 111612006 50000 14000 i t: 6/26/2007 $0000 $0 $5,500

Ju14:)7 Call - Expired NYMEX 121112006 60000 8 200 $1 164 $69840 6/26/2007 $0 000 $0 ($69,840)

Ju1437 Put - E xp_red NYMEX 12/112006 60 000 6 000 t '., ,:::: 6/26/2007 $0 000 $0 $14,400

Jul-07 Call {Sold) E:.ptred NYMEX 121112006 60000 14 000 _ : 6/26/2007 $0 000 $0 $9,600

Jul-07 (:all . Expired NYMEX 1t4/2007 210000 7 250 $0 760 $159 600 6/26/2007 $0 000 $0 ($159,600)

Jul-07 Put - E_pirea NYMEX 11412007 210000 5 500 :' 6/26/2007 $0 000 $0 $73,500

Jul-07 Call (Sold) E×plred NYMEX 1/4/2007 210,000 11 000 t . 612612007 $0 000 $0 $31,500

Jul*07 Call E-xp_reo NYMEX 612512007 220000 7 100 $0 020 84 400 6/2612007 $0 000 $0 ($4,400)

Jul-07 Put _:xpireo NYMEX 612512007 220 000 6 850 ($0 020) =: 6/26/2007 $0 000 $0 $4,400

• . , $0 000 $0 $18,500

.: ' " : :1 $0 000 $0 $14,400

: :' : "::" $0 000 $0 $32,100

_: . _, "[:' $0000 $0 $12,000

$6000 $0 $8,800

$0 000 ($15,960) ($15,960)

$0 000 ($18,420) ($18,420)

;0 000 $0 ($48,950)

;0 000 $0 $6,500

;0 000 $0 ($78,000)

;0 000 $0 $18,000

;0000 $0 ($63,000)

;0.000 $0 $13,800

;0 000 $0 ($27,000)

;0 000 $0 $4,000

;0 000 $0 ($40,200)

;0000 $0 ($44,800)

_.0 000 $0 ($38,500)

Aug4:)7 Put Exerc=se_J NYMEX 11t6120(:X; 50 000 6 000 712612007

Aug-07 Put Exercised NYMEX 121112006 60 000 6 000 7/26/2007

Aug-07 Put - Exercised NYMEX 1/4/2007 60 000 6 000 7/26/2007

Aug-07 Put Exercise(; NYMEX 31112007 60000 6 250 7/26/2007

Aug-07 Put Exercised NYMEX 6/2912007 110 000 6 000 7/26/2007

Aug-07 Solo Futures NYMEX 712612007 280,000 5 943 7/2612007

Aug-07 Sold Futures NYMEX 712612007 60000 5 943 7/26/2007

Aug-07 Call EXPIRED NYMEX 11/6t2006 50,000 8 350 $0 979 _;48 !)50 7/2612007

Aug-07 Ca_l (Sold) EXPIRED NYMEX 111612006 50000 15 000 _. t ; :_C 7/26/2007

Aug-07 Call EXPIRED NYMEX 121112006 60.000 8 250 $1 300 $78,000 7/26/2007

Aug-07 Call /Sord) EXPIRED NYMEX 1211/2006 60,000 14 000 : C "i ! :i:_(: 7/2612007

Aug-07 Call EXPIREQ NYMEX 1/4/2007 60000 6 950 $t 050 $63000 7/26/2007

Aug-07 Call (Sold) -EXPIRED NYME:X 1/4/2007 60,000 11 000 t:. 0( 7/26/2007

Aug-07 Call EXPIRE D NYMEX 21112007 50000 9 400 $0 540 $27000 7/26/2007

Aug-07 Ca4_ {Sold) E _(PIRED NYMEX 2/1/2007 50.000 14 000 _ : ::': :- : 0 7/26/2007

Aug-07 Call - EXPIRE D NYMEX 31112007 60,000 7 950 $0 670 _0 200 7126/2007

Aug-07 Call - EXPIRED NYMEX 6/26/2007 160000 7 300 $0 280 544800 7/26/2007

Aug-07 Call - EXP!RE D NYMEX 612912007 110 000 6 750 $0 350 $38,500 7/26/2007
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Sep-07
Sep-07
Sep-07
Sep-07
Sap-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
SepOT
Sep-07
Sep-07
Sep-07
Sep-07
Sap-07

May-08
May-08

May-08
May-08
May-08
May-08
May-OS

May-08
May-08
May-08
May-08
May-08

Put - cXE-RC 1St D

out — EXERC, ISED
out EXFRC ISf-. D

Put. EXERCISt=D
Put EXFRCISI=D
SOLD FUTURFS
SOLD F U FURL S
SOLD FUTURFS
SOLD FUTURF S
SOLD FUTURF S
Call — EXPIREL;
Call ISoid) - EkoIREC
Call F&XPtREfs

Cail (Sold) - EXoIREC
Call — f-XPIREL)
Call (Sold) - EXPIRED
Call - f XPIRED
Call (Soldl - EXPIREC:
Cail f&XPiREC

Call f&XPIREC

Cali (Bougtitl- OFFSET
Put (Sold)- OFFSET
Call ISoldl- '(&FFSE T

Cali ISoidi C)FFSET
Put (Bought)- OFFSET
Call (Bougl tl OFFSET
Call IBoughti OFFSET

Put (Sold)-, &FFSFT
Call i Sold - OFFSE T

Call (Sold) C)FFSET
Put (Bought) OFFSET
Cail (Bougi tl- OFF. ET

NYMFX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NY

ME�&'I

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NvMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

1 1/3/2006

12/1/2006
1/4/2007
3/1/2007

6/29/2007
812812007
8/28/2007
8/28/20Q7

8/2 8/2007
8/28/2007
11/3/2006
1 1/3/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
2/1/2007
2/1/2007
3/1/2007

6/29/200

9/4/2007
9/4/2007
9/4/2007
91712007
9/7/2007
9/7/2007
9/4/2007
9/4/2007
9?412007

9/1 0/2007
911012007
9/10/2007

i)0 OOG

Bo ooc
50 OOG

60 000
290 000

SO OOQ

60 OOCI

50 000
60 OOC)

290 000
60 OQG

oo 000
30 OOO

60 000
50 000
50 000
60 000
60 000
60 000

290 000

30 000
30 000
30 000
30 000
30 000
30 000
90 000
90 000
90 000
90 OOI3

90 000
90 0013

6 000
6 000
6 000
6 250
6 000
5 593
5 593
5 593
5 593
5 593
8 700
14 000
8 300
14 500
7 150
12 000
10 000
'l5 000
8 150
7 050

7 65O
6 000
11 000
7 650
6 000
11 300
7 650
6 000
11 000
7 650
6 300
11 000

1 179

1 404

1 080

0 550

0 726
0 540

$0 690
-$0 270
-$0 130

0 240
0 120
$0 690

-$0 270
-$0 130

0 250
0 150

$70 740

$84, 240

$&&4 000

$33 000

$43 560
$156 600

$20 700

$7 200
$3 600

$62 100
r

$22 500
$13 500

8/28/2007

8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
812812007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007

9/7/2007
9171200T

9/7/2007
91712007
9/7/2007
9/7/2007

9/10/2007
911012007
9/10/2007
9/1 0/2007
9/10/2007
9/10/2007

$0 000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0
$0
$0
$0
$0

($24,420)
($24,420)
($20,350)
($39,420)
($118,030)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$22,800
$20,400
$29,000
$15,000
$78,300
($24,420)
($24,420)
($20,350)
($39,420)
($118,030)
($70,740)
$19,200
($84,240)
$18,000
($54,000)
$11,000
($33,000)
$6,000

($43,560)
($156,600)

($20,700)
$8, 100
$3,900

$19,800
($7,200)
($3,600)

($62,100)
$24,300
$11,700
$63,000
($22,500)
($13,500)

Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
OctOT
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07

C ail EXPIRED
Pui EXPIRED

Call (Sold) - I- XPIRf D

C.ail EXPIRED
Pur EXF'IRED

Call (Sold) - F XPIRf D

C:aii EXPIRED
Pul EXPIRED

Cail ISold) i XPIRED
Call EXf IRED

Call I Sotd)'—E XP IR I= D

Cail — E XPIRED
Put - EXPIRED

Call i Sold', f XPIRIED

Call - FXPIRED
Call Sold — F.XPIR=D

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

1 11312006
11/3/2006
1 1/3/2006
12/1/2006
1 2/1/2006
12/1/2006
11412007
1/4/2007
1 1412007
21112007
2/1/2007
3/1/2007
311/2007
3/1/2007

6/29/2007
6/29/2 00i

90 QQO

90 000
90 000
80 000
80 000
80 000
90 000
90 000
90 000
90 000
90 000
90 000
90 000
90 000

430 000
&30 000

8 650
6 000
14 000
8 400
6 000
15 000
7 2QO

6 000
12 000
8 600
'I3 000
8 050
6 250
13 000
8 450
11 000

1 310

1 508

1 230

1 000

0 920

0 420

$117 900

$120 640

$110 TOO

$90 000

$82 800

$'ISO 600

9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
912612007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
912612007
9/26/2007

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 OOQ

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($117,900)
$36,990
$37 800

($120,640)
$32,000
$27,520

($110,700)
$55,800
$29,700
($90,000)
$21,600
($82,800)
$28,800
$14,400

($180 600)
$60,200

Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov-07
Nov4)7
Nov-07
Nov-07

Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07

Jan-08
Jan-08
Jan-08
Jan-OS
Jan-08
Jan-08
Jan-OS
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan438

Call f:XI-'IREE

Pul E XI IREL
Cail Soldi I:XPIRED

(.all - f XPIRED
Isut EXI IRED
Call f-XF'IRED
I'ut FXI-'IRED

Call (Sold) I=XPIRED

Call I:XF'IRE D
I-'ut . f'XF'IRED

C, all - CXF'IRF Li

Put f Xr'IRE D

Call I=XPIRE&C

7'ut — EX P I R E D

Call ISoldl - EXPIREL.
Call - EXPIRF L&

Put - EXF'IREFI

Call (Soldl EXPIFEL
Cail FXislREI:
Put FXPIRF(3

Cal ISolc) EXPII EC
Call - EXPIREI"
Put - FXPIRE(:
Call - E&oIREC
Put - EXPIREf:
r)al! - EXPIREI
Put - .=. XPIREC

Call - EXPIREF
Put — FXPIREC

Call (Sold) . EXVIF)EL:
Call - EXPIRE.:
Put — EXPIRECi

Cail (Sold) EXPIFJEL&

Cail - EXPIRE(i
Put - EXPIRFLi

Cail (Soir)i EXPIREI)
Cail EXPIREL',
Pui — EXPIRE, .

Cail EXPIRErf
Pu'. - EXPIRE'.

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYME X

NYMEX

NYMEX
NYMEX

NYME:X

NYMEX

NYMF. X
NYMF:X

NYMEX

NYMEX
NYMEX
I'JYMEX

NYMEX
I'JYMFX

NYMEX

NYMEX
NYMEX
NYMFX

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

9/22/200F
9/22/2006
9/22/2006
TI21200i
7/2/2007

7/25/200, '

71251200i
7/25/200
8/23/200 '

8/23/2007
10/3/200
10/3/200 '

6/5/200i
6/5/2007
615/2007
7/3/2001
7/312007
7 131200i
81 'I /2007
Blt/200i
8111200i

8/23/200 7

8/23/2007
9141200i
9141200i'

10/3/2007
10/3/2007

6/5/200'
615/200
6/5/200 v

7/2/200?
7/212007
7/2/200 '
8/1/200 7

8/1/200 7

8/1/2007
9/6/2007
9/6/200 I

11/26/2007
11/26/2007

80 QOG

80 000
80 OOG

)20 OGG

)20 OGQ

160 OGO

160 000
160 000
160 OGQ

160 000
140 000
140 000

100 OOG

100 Qf)0

100 000
100 000
100 000
100 0(30

100 000
100 000
100 000
300 000
300 OQG

190 0(30

190 000
200 000
200 000

110 000
110 OQO

110 000
110 000
110 000
110000
110 000
110 000
110,000
540 000
540 000
220 000
220 000

9 400
5 500
14 000
8 150
6 800
i 350
6 000
11 000
i 300
5 800
9 150
6 250

1G 250
I 000

13 500
8 600
6 700
1& OOG

8 750
C 750
12 250
8 600
F 300
7 950
6 350
) 950
6 700

10 500
i 000
13 500
9 050
6 500
13 000
9 450
6 750
13 500
8 400
6 450
8 400
i 000

1 120

0 794

0 860

0 565

0 040

1 030

1 055

0 900

0 530

0 540

0 580

1 185

1 100

0 946

0 670

0 395
' u

$89 600

$174 680

$137 600

$90 400

$5,600

$103 000

$105 500

590 000

$159 000

$102 600

$116 000

$130 350

1121 000

$104 060

f)361 800

$86 900

10/26/2007
1 012612007
1 0/26/2007
1 012612007
1 0/26/2007
1 012612007
1012612007
1012612007
10/26/2007
10/26/2007
1 012612007
1 0/26/2007

11/8/200T
1 1/8/2007
11/8/2007
1 11812007
111812007
11/8/2007
111812007
11/8/2007
11/812007
111812007
1 1/812007
11/8/2007
1 1/8/2007
1 11812007
11/8/2007

1 212612007
1 2/26/2007
1 212612007
1 2/26/2007
1 2/26/2007
1212612007
1 2/26/2007
12/26/2007
12/26/2007
12/26/2007
12/26/2007
1 2/26/2007
1 2/26/2007

$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000
$0 000

$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($89,6oo)
$28,000
$36,000

($174,680)
$105,600
($137,600)
$59,200
$30,400
($90,400)
$48,000
($5,600)
$7,420

($103,000)
$16,000
$39,000

($105,500)
$27,000
$33,000
($90,000)
$31,000
$26,000

($159,000)
$66,000

($102,600)
$49,400

($116,000)
$24,000

($130,350)
$17,600
$60,500

($121,000)
$22,000
$38,500

($104,060)
$31,350
$31,350

($361,800)
$108,000
($86,900)
$17,600

Feb-08
Feb-08
Feb-08
Feb-08
Feb-08

2 a it — E )? P I R E L i

Pu'. — EXPIREf
Cai ISoidl EXPII&EP

Cat EXPIRFI;
Put EXPIRF f,

NYMEX
NYMEX

NYMEX

NYMEX

VYMEX

6/5/2007
6/5/2007
6/5/200 I

7/2/2007
?/2/2007

90 000
90 000
90 000
80 000
80 000

10 450
7 000
13 500
8 700
6 500

1 350

1 340

5121 500

$10/ 200

1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008

$0 000
$0 000
$0 000
$0 000
$0 000

$0
$0
$0
$0
$0

($121 500)
$18,000
$60,300

($107,200)
$20,000
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Sep-O7Put-EXERCIS_D
Sep-07PutEXERCISED
Sep-07PutEXERCISFD
Sep-07Put-EXERCtSED
Sep-07PutEXERCISED
Sep-07SOLDFUTURES
Sep-07SOLDFUTURES
Sep437SOLDFUTURES
Sep-07SOLDFUTURES
Sep-07SOLDFUTURES
Sep-07CallEXPIRED
Sep-07Call(Sold)- EXPlREE

Sep-07 Call EXPtREE"

Sep-07 Call (Sold) - EXDIREE

Sep4:)7 Call EXPIRED

Sep-07 Call (Sold) - EXPIREB

Sep437 Call - FXPIRED

Sep-07 Call (Sold) - EXPlREE;

Sep4)7 Call EXPIREE

Sep-07 Call EXPIRE["

May-08 Call (Bought)- OFFSET

May-08 Put (Sold)- OFFSE T

May-08 Call (Sold) [)FFSET

May-08 Call (Sold) C)FFSET

May-08 Put (Bought)- OFFSET

May-08 Call (Bought) OFFSET

May-08 Call (Bought) OFFSET

May-08 Put (Sold) OFFSET

May-08 Call _Sold,- OPFSE T

May-08 Call (Sold) OFFSET

May-08 Put (Bought) OFFSET

May-08 Call (Bought)- OFFSET

Oc1437 Call EXPIRED

Oct-07 Put EXRIRED

Oct-07 Call (Sold) - E XPIR_ D

Oct-07 Call EXPIRED

Oct-07 Put EXPIRED

Oct-07 Cad (Sold) - EXPIRt D

Oct-07 Cali EXPIRED

Oot-07 Put EXPIRED

Oct-07 Call (Sold) EXPIRFD

O01-07 (:all - EXPIRED

Oct4:)7 Call (So_d', EXPIRED

Oct-07 (:all EXPIRED

Oct-07 Put - EXPIRED

Oc1437 Call iSold) FXPIRI:D

Oct-C7 (:all - EXPIRED

Oct-07 Call ,Sold EXPIR-D

Nov-07 ('all EXRIRE E:

Nov-07 Rut E XF'IREC

Nov-07 Call Soldl EXPIRED

Nov-07 (:all - EXPIRED

Nov-07 Put EXPIRED

NOV-07 (]all EXPIRED

Nov-07 Put EXPIRED

Nov-07 Call (So_d) BXPtRED

Nov-07 (_'all EXPIRE D

Nov-07 Put- EXPIRED

NOV-07 (::all - EXPIRED

NOV-07 Put EXPIRED

Dec-07 Call EXPIRE[]

Dec-07 ;)ut EXRIRED

Dec-07 Call (Sold) - EXPIRED

Dec-07 Dall - EXPIRED

Dec4:)7 Put - EXPIRED

Dec-07 Ca, (Sold) EXPIRE[

Dec-07 ,:;all EXPIRED

Dec-07 Put EXPIRED

Dec-07 Ca/ (Solc) EXpIF_'ED

Dec-07 Call - EXPIREE

Dec-07 Put - EXPIRE[}

Dec-07 (:,all - EXOlREE ,

Dec-07 Put - EXPIRED

Dec 07 Call - EXPlREE

Dec-07 Put - EXPIRED

Jan-08 Call - EXPIREE

Jail 08 Put EXPIRED

Jan-08 Call (Sold) - EXPIRED

Jan-08 Ca}l - EXPIRE[;

Jan438 Put EXPIRED

Jan-08 Call (Sold) EXPIRED

Jan-08 Catl- EXPIRE[)

Jan438 Put _ EXPIRED

Jan-08 Cad (Sold) EXPIRE[;

Jan4:)8 ,gall EXPIRED

Jan-08 Put EXPIRED

Jan-08 Call EXPIRE[)

Jan4:)8 Put - EXPIRE%

Feb4)8 Call EXPIRED

Feb-08 Put EXPIRED

Feb4:)8 Call [Sold) EXPIRE[I

Feb-08 Call EXPIRE[)

Feb-08 Put EXPIRE[

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMBX

NYMEX

NYMEX

NYMEX

NYMEX

N'YMEX

NYMEX

NYMEX

NYMEX

NVMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYME×

NYMEX

NYMEX

NYME×

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

HYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

i',IYME X

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

111312006 60000 6000 ?< ( :, 8/2812007

12f112006 60 000 6 000 :_,:" _ ': _':: 812812007

1/4/2007 50000 6 000 : _L _: 812812007

31112007 60.000 6250 : 1_: L 8/28/2007

6/29/2007 2!)0 000 6000 :: ::: _ > 8/28/2007

8/2812007 60000 5 593 8/28/2007

812812007 60000 5 593 8/28/2007

812812007 50000 5 593 8/2812007

8/28/2007 60 000 5 593 8/28/2007

8/28t2007 290000 5 593 8128/2007

111312006 60 000 8 700 1 179 $7'0740 812812007

111312006 ,60 008 14 000 : _ ' __. ;" ___ 8/28/2007

121112006 50 000 8 300 1 404 $84,240 812812007

121112006 50 000 14 500 : '. _ _ ,'..- 8/28/2007

1/4/2007 50000 7 150 1 080 $54.000 8/28/2007

1/4/2007 50 000 12 000 _ . _ _ " :;0 8/28/2007

2/112007 60000 _0 000 0 550 $33 000 8/28/2007

21112007 60 000 15 000 : ::: 8/2812007

3t1/2007 6000[) 8 150 0 726 $43560 8/28/2007

612912007 290 OO0 7 050 0 540 $156600 812812007

91412007 30 000 7 650 $0 690 $20700 9/712007

9/4/2007 30000 6 000 -$0 270 [ :: : 9/712007

9/4/2007 30 000 11 000 -$0 130 " '" 9/712007

9/7/2007 30 000 7 650 _5 i::: 91712007

917/2007 30 000 6 000 0 240 $7 200 91712007

91712007 30 080 11 000 0 120 $3 600 9/712007

91412007 90 006 7 650 $0 690 $62 100 911012007

91412007 90 000 6 000 -$0 270 _. _ : C 911012007

9/4/2007 90 000 11 000 -$0 130 9/10/2007

9/10/2007 90 000 7 650 : : : 911012007

9/10/2007 90000 6 '300 0250 $22,500 9/10/2007

911012007 90 008 11 000 0 150 $13500 9/10/2007

11/3/2006 90 000 8 650 1 310 $117900 912612007

11/312006 90000 6 000 : - : :',, ,{: 912612007

111312006 90000 14 000 : i: :x:: 9/2612007

121112006 80 000 8 400 1 508 $120640 912612007

12/1/2006 80 00O 6 000 : 4 : t:,: 9/26/2007

121112006 80 000 15 000 4: '_: %:: 9/26/2007

114/2007 90 000 7 200 1 230 $110 700 9/26/2007

11412007 90000 6 000 ;. L. 0::_ 9/26/2007

11412007 90000 12 000 -. 912612007

21112007 90 000 8 600 1 000 $90000 9/2612007

2/1/2007 90 000 13 000 .... 4:_1 " _: (:, 9/26/2007

3/1/2007 90000 8 050 0 920 $82,800 9/26/2007

3/1/2007 90000 6 250 " ::'2 : 9/26/2007

3/112007 90 000 13 O00 _ ,_::C 9126/2007

612912007 430000 8 450 0 420 $'180600 9/26/2007

612912007 ,:30000 11 000 : , i :: : C 9/26/2007

912212006 80000 9 480 I 120 $89600 1012612007

912212006 80000 5 500 :: 1012612007

912212006 80000 14 000 : .: _" 0( 10/26/2007

71212007 220 000 8 160 0 794 $174.680 10/26/2007

7/2/2007 220 000 6 800 - _ : _L: 1012612007

712512007 160000 7350 0860 $137 800 10/26/2007

712512007 160 000 6 000 . . : ' : _',S 10/26/2007

712512007 160 000 11 000 !: ": =SC 1012612007

81231200/ 160 000 7 300 8 565 $90 400 10/26/2007

81231200: 160 000 5 800 ,r :0( 1012612007

101312007 140000 9 150 0 040 $5.600 10/26/2007

10/3/200' 140000 E 250 : : ! : :, 10/26/2007

61512007 100 000 10 250 1 030 $103 000 111812007

6t5/2007 100000 7 000 ] : 11/8/2007

6/5/2007 100 000 13 500 :_ ",:i( 11/8/2007

7/312007 100 000 8 600 1 055 $105 500 111812007

7/3/2007 100 000 6 700 _1 '._:: 11/8/2007

71312007 100 000 12 000 :" _( 11/8/2007

8/112007 100000 8 750 0 900 $90,000 11/8/2007

81112007 100060 E 750 :: :_. _:_: {C 1118/2007

81112007 1 O0 000 12 250 }!: :, 111812007

812312007 300000 8 600 0 530 $159000 111812007

812312007 300.000 6 300 ." L _ , _ (1)0C 111812007

91412007 190000 7 950 0 540 $102600 111812007

91412007 190 000 6 350 : :;. I: ;0_ ' 11/8/2007

101312007 200 000 7 950 0 580 $116000 11/8/2007

10/3/2007 200 000 6 700 i:':: :, ::0: 111812007

61512007 110000 10500 1 185 $130350 1212612007

615/2007 110 000 7 000 : 1;_ _: 12126/2007

61512007 110 000 13 500 . 50 _b( 12/26/2007

71212007 110 000 9 050 1 100 };121 000 1212612007

71212007 110000 6 500 : ;:: _: : C_, 12/26/2007

712/2007 110000 13000 -:. 50' 12/26/2007

8111200 z 110 000 9 450 0 946 $104 060 1212612007

8II1200 z 110000 6750 5' _'.( 1212612007

81112007 110,000 13500 i _5_; 12126/2007

9/6/200z 540000 8 400 0 670 $361 800 12/26/2007

9161200T 540000 6 450 _0 2:< _ _! 0,'_0 12/26/2007

1112612007 220000 8 400 0 395 $86 900 12126/2007

11/26/2007 220000 7 000 ("_::: 5 : " "_,"; 12/26/2007

61512007 90 000 10 450 1 350 $121 500 1/29/2008

61512007 90 000 7 000 , _ : }it 1/29/2008

61512007 90000 13 500 [ :;0:: 112912008

71212007 80 000 8 700 1 340 $107200 1/29/2008

7/2/2007 80 000 6 500 2: _, : 0[: 1/29/2008

$0 000

$0000

$0.00O

$0.000

$0 000

$0 000

$0 000

$0.000

$0 000

$0 00O

$0 000

$0000

$0 000

$0 O00

$0000

$0 000

$0 O00

$0 000

$0 00O

$0000

$0.000

$Ùº 000

$0 000

$0000

$0 000

$0 000

$0 000

$0000

$0 000

$0 00O

$0000

$0000

;O 000

;0000

;0 00O

iO.O00

;0 000

;0.000

;0 000

;0000

_0.000

;0.000

_0 000

_0.000

0.000

0.000

0 000

0 000

$0 000

$0 000

$0 000

$0000

$0000

$0 000

$0 00O

$0 000

$0 000

$0 000

$0 000

$0 000

$0000

$0 000

$0 000

$0.000

$0 000

$0 000

$0 000

$0 000

$0 00O

$0 000

$0000

$0.000

$0 O00

$0000

$0 O00

$0 000

$0000

$0 O00

$0000

$0 000

$O.O00

$0000

$0 000

$0.000

$0 000

$0.000

$0.000

$0 000

$0000

$0 O00

$0 000

$OO00

$0 000
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$0

$0

$0

$0

$0

($24,420)

($24,420)

($20,350)

($39,420)

($118,030)

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$22,800

$20,400

$29,000

$15,000

$78,300

($24,420)

($24,420)

($20,350)

($39,42O)

($118,030)

($7O,74O)

$19,200

($84,240)

$18,000

($54,000)

$11,000

($33,0OO)

$6,000

($43,560)

($156,6OO)

($20,700)

$8,100

$3,900

$19,800

($7,2OO)

($3.600)

($62,100)

$24,3O0

$11,700

$63,000

($22,500)

($13,5oo)

($117,900)

$36,990

$37,800

($120,640)

$32,000

$27,520

($110,700)

$55,800

$29,700

($90,00O)

$21,600

($82,8OO)

$28,800

$14,400

($180,600)

$60,200

($89,600)

$28,00O

$36,000

($174,680)

$105,600

($137,600)

$59,200

$30,400

($90,400)

$48,000

($5,600)

$7,420

($103,500)

$16,000

$39,000

($105,500)

$27,000

$33,000

($90,000)

$31,000

$26,000

($159,000)

$66,000

($102,600)

$49,400

($116,000)

$24,000

($130,350)

$17,600

$60,500

($121,000)

$22,000

$38,500

($104,060)

$31,350

$31,350

($361,800)

$108,000

($86,900)

$17,600

($121,500)

$18,000

$60,300

($107,200)

$20,000



Call (Sold) . E XPIRF D

Call — EXPIRED
PJt - EXPIRED

Call (Sold) - E XPIRED
Call EXPIRED
Put — EXPIRED

"alt - E xerased
Sold Futures

Call (Sold) - E XPIRF D

Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08

NV MFX
N') MEX

NV MEX

NYMEX
NV'MEX

NVMEX

NYMEX

NYMFX

NYMEX

7/2/2007
8/I /2007

8/1/2007
8/1/2007
9/6/2007
9/6/2007

11/30/2007
1/28/2008
11/30/2007

1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29I2008
1/29/2008
1/28/2008
1/28/2008
1/29/2008

80 000
!Jo 000
90 000
90 OOC

420 OOC

420 000
1 70 000
1 70 000
1 70 000

12 000
9 550
6 500
13 500
8 500
6 450
8 000
8 101
IQ 1QQ

$0 000
$0 000
$0 000
$0 000
$0 000
$0.000
$0 00
$000
$0 000

1 006 $90 540

0 720

$0 425

$302 400

$;72 250

SUINMARY: 16,710,000 $2,670 490
Underlying Price of Exercised Call Option

$11„270,170SUMINARY OF CLOSED POSITIONS:

SC HEDGING PLAN
MARK TO MARKET
01/31/06

Positions - South Carolina
NYINEX

Put/Opgon/OTC
Market
Price

Original MMBtus
Trade Purchased

Tool Connie art)I Date Per Month

Strfke/
Fixed
Price

Odglnal
Purchase Purchase

Price Cost/ProceedsPeriod

Mar-08
Mar-08
Mar-08

Call

Put
Cail ISoid)

NYMEX

NYMEX
NYMEX

$98 00010 250
6 750
13 500

I 4006/5/2007
6/'5)2007
6)5)2007

70 000
70.000
70 OIXI

$0.006
40.004
-$0.001

Mar-08
Mar-08
Mar-08

Call

Put
Call i Sold)

NvMEX

NYMEX

NYMEX

7/3/2007
77372007
7/3/2007

60 000
60 000
60,000

$0.119
-$0.001
40.001

$80 1008 650
6 500
13 100

1 335

NYMEX

NYMEX

NYMEX

Mar-08
Mar-QB

Mar-08

Catt

Put
Call ', Sold)

$0.016
-$0.001
40.001

8/1/2007
8/I/2007
Bi1/2007

70 000
70 000
70 000

9 750
6 250
13 500

1 020 $i'1, 400

C all

Put
Call ,'Si. ld)

Mar-08
Mar-08
Mar-08

NYMEX

NYMEX

NYMEX

8/28/2007
8/28/2007
8/28/2007

$0.369
40.001
40.001

200 000
200 000
200 000

7 950
6 250
12 500

0 960 $192,000

C all

Put
Cail (Sold)

Mar-08
Mar-08
Mar-08

NYMEX

NYMEX

NYMEX

9)4I2007
9/4/2007
9/4/2007

130 000
130 000
130 000

7 800
6 350
13 Qoo

0 950 $123,500 $0.443
40.001
-$0.001

NYMEX
NYMEX
NYMEX

Mar-08
Mar-08
Mar-08

Call

Put
Call (Sold)

130 000
130 000
130 000

7 750
6 400
12 000

$104, 000
L

0 80010/23/200 i'

10/23/200/
10/23/20oi

$0.473
-$0.001
-$0.001

$65 160 $0.406
-$0.004

Gal
F'ut

NYMEX
NYMEX

'20 000
"20 000

A pr-08
Apr-08

8/29/2007
8/29/2007

8 100
6 000

0 543

$0.619
-$0.004
-$0.042

$60 000Cai,
F'ut

Call (Sold)

12/6/2007
1 2/6/2007
12/6i2007

Apr-08
A pr-08
Apr-08

120 000
120.000
120 000

NYMEX

NYMEX

NYMEX

7 700
6 000
10 000

0 500

$0.696
-$0.024

$73 5606a I I

F'ul

'20 000
"20 000

NYMEX
NYMEX

8/30/2007
8/30/200 '

May-08
May-08

7 950
6 250

0 613

12/7/200 '

1 2/7/2007
I 2)7/200'i

MayOB
May-08
May-08

Cail

Put

Cali (Sold)

NYMEX
NYMEX

NYMEX

'120 000
120 000
I 20 000

8 100
5 500
11 000

0 430 $51 600
':. 'C'

$0.623
-$0.004
-$0.036

Jun-08
Jun-08

Catt

Call (Sold)
NYMEX

NYMEX

11/572007
11)572007

70 000
70 000

0 4309 900
13 000

$30, 100 $0.165
-$0.017

190 000
190,000
i90 000

0 4928 250
5 500
11 000

Cali

Put

Cail (Sold)

Jun-08
Jun-08
Jun-08

NYMEX
NYMEX

NYMEX

12/iIZooi
12/i)200(
12/7)2007

$93 480 $0.570
-$0.006
-$0.072

$0.247
-$0.036

$23,25011/5/200
11/5/20C /

NYMEX

NYMEX

50 000
50 000

I a'i

Cail (Sold)
Jul-08
Jul-08

9 850
13 000

0 465

JLII-08

Jul-08
Jul-08

Cat
Put

Call (Sold)

NYMEX

NYMEX
NYMEX

12)ti/200 i
12)6)20oi
1 2/6/200 i'

60 Octo

60 000
60,000

8 550
5 750
12 000

0 530 '.I 31,800 $0.565
-$0.026
-$0.064

Jul-08
Jul-08

Cat
Call (Sold)

NYMEX
NYMEX

NYME. X
NYMFX

I/4/2008
1/4/2008

50,000
50,000

$0.640
40.066

8 350
11 500

0 555 127,750

Aug-08
Aug-08

Cat
Call ISold)

1 1 /5/200,
1 I I5)2007

50,000
50.000

10 150
13 000

0 535 $26,750 $0.292
-$0.060

Aug-08
Aug-08
Aug-08

ail

Put

Cat' iSold)

NYMEX

NYMEX
NYMEX

12/7/200,
12/7/200/
12n/ZOOx

60,000
60 000
60 000

8 700
5 500
12 000

0 580 $34,800 $0.635
-$0.030
-$0.103

Aug-08
Aug-08
Aug-08

NYMEX

NYMEX

NYMFX

al

Pili

Cal ISold)

1/3/2008
I /3/2008
I /3/2008

50 000
50,000
50 000

8 400
6 000
12 000

0 770 $38 500 $0.747
-$0.066
-$0.103

Sap-08
Sep-08

alt

Cal !Sold)
NYMEX
I'IYME. X

I I /5/200 7

11/5/2007
60 000
BO 000

10 400
13 000

0 620 $37 200 $0.333
-$0.101

Sep-08
Sap-08
Sap-08

Ca't

Pu
Call (Sold)

I'JYMEX

I'JYMEX

I'JYMF X

12/6/200 7

12/6/2007
12/6/2007

60 000
60.000
60 000

$42.600
.I ii Ii

8 700
5 500
12 000

0 710 $0.742
-$0.053
-$0.159

Sep-08 Ca i fJYMFX I /3)2008 50 000 8 400 0 900 $45, 000 $0.654

G IGasA)):o//nt)ngiGAsAcc', FIEDG)NG)2008:Januarytl edging position and Maik to-Market as of January 31, 2008

$0
$0
$0
$0
$0
$0

$0 00
$17,190 65

$0

$62,761

$7,242,901

Current
INarket
Value

$560
($280)
($70)

$7 140
($60)
($60)

$1,260
($70)
($70)

$71 800
($200)
($200)

$57,590
($130)
($130)

$61,490
($130)
($130)

$48,720
($480)

$74.280
($480)

($5.040)

$71,520
($2.880)

$62, 760
($480)

($4,560)

$11,550
($1,190)

$108,300
($1,520)
($13.680)

$12,350
($1,800)

$33,900
($1,560)
($3,840)

$32,000
($4,400)

$14,600
($3.000)

$38,100
($1,800)
($6, 180)

$37,350
($3,250)
($5, 150)

$19,980
($6,060)

$44, 520
($3,180)
($9,540)

$42, 700

$44.000
($90,540)
$24,300
$32,400

($302,400)
$105,000

($72,250 00)
$17,190.65

$17,000

$2,467,729)

027,269

Net Value
(Original Cost
vs. Current

INsrket Value)

($97,440)
$15,120
$48, 930

($72,960)
$19,740
$26, 940

($70, 140)
$18,130
$29.330

($120,200)
$59,800
$39,800

($65,910)
$44, 070
$20,670

($42, 510)
$31,070
$15,470

($16,440)
$29,520

$14,280
$11,520
$9,360

($2,040)
$35,520

$11,160
$7,920
$3,840

($18,550)
$5,810

$14,820
$17.480
$5,320

($10,900)
$4, 700

$2, 100
$6,240
$2, 160

$4,250
($400)

($12,150)
$7,000

$3.300
$6,600
$2 220

($1,150)
$4, 250
$2, 350

($17,220)
$11,040

$1,920
$8,220
$3 660

($2,300)

Feb4}8Call(Sold)-E_.PIRED N_tMEX 71212007 80000 12000 L__(:,: _ ?:0: 112912008$0000 $0 $44,000
Feb-08 CallEXPIREDN_MEX8/1t2007 90000 9550 1006 $90540 112912008$0000 $0 ($90,540)
Feb-08 P_Jt-EXPtREDN_MEX8t1/2007 90000 6500 _: '! ._ i( 112912008 $0000 $0 $24,300

Feb-08 Call (Sold) - E_(PIRED NYME_ 81112007 90 00C 13 500 :' _ :. _ '1: 112912008 $0000 $0 $32,400

Feba38 Call EXPIRE[} NYMEX 9/6/2007 420000 8 500 0 720 $302400 112912008 $0 000 $0 ($302,400)

Feb-08 Put EXPIRED N_ME:X 91612007 420 000 6 450 ( ._8 : :_ :,_ 112912008 $Q000 $0 $105,000

Feb438 Salt - E ×ercised NYME)_ 11/301200; 7 1:70000 8 000 $0 425 $72250 1/28/2008 $000 $0 00 ($72,250.00)

Feb-C8 Sold Futures NYME)< 1128/2008 170 000 8 101 112812008 $000 $17,190 65 $17,190.65

Feb4:)8 Call (Sold) - EXPIRED NYMEX 1113012007 1/0 000 10 _00 .: ',)C ._ :_(: 1/29/2008 $0 000 $0 $17,000

SUMMARY: 10,710,000 $2,670_490 $82,761 ($2,487,729)

* Underlying Price of Exercised Call Option

[SUMMARY OF CLOSED POSITIONS: $11,,270,170 $7,242,901 ($4_027,269) 1

SC HEDGING PLAN

MARK TO MARKET

01/31/08

Open Positions - South Carolina

Period Tool

NYMEX

Original MMBtu$ Strike/ Original Put/Option/OTC

Trade Purchased Flxod Purchase Purchase Market

Counterparty Date Per Month Price Price CoetJProceeds Price

Mar_8 Call NYMEX 61512007 70 000 10 250 1 400 $98000

Mar-08 Put NYMEX 6/512007 70.000 6750 ,i:.2 : * 40_

Mar438 Call ISold) NYMEX 6t5/2007 70 00() !3 500 ': _:: &-" :'.

Mar4_8 Call NVMEX 7/3/2007 60000 8 650 1 335 $80.100

Mar-08 Put NYMEX 71312007 60000 6 500 : :_3._ ,.¢ _;r:.:_}

Mar4:)8 Call LSold) NYMEX 71312007 60.000 13 100 :4,C :: :11",

Mar4:]8 Call NYMEX 8/112007 70000 9 750 1 020 $71,400

Mar-08 Put NYMEX 81112007 70000 6 250 2_0 ,: : :0_

Mar438 Call (Sold) NYMEX 81112007 70000 13 500 (; z_;'_ 4b0!

Mar-08 Call NYMEX 812812007 200000 7 950 0.960 $192,000

Mar4:)8 Put NYMEX 8/28/2007 200 000 6 250 _( :'0(: ;" _ _:,07

Mar-08 Call (Scld) NYMEX 8/28/2007 200 000 12 500 {: 2_," 4 '.:: :;_

Mar-08 £ali NYMEX 91412007 130 000 7 800 0 950 $123,500

Mar-08 Put NYMEX 91412007 130 000 6 350 34( :_;4 ",?0_

Mar-08 Call (Sold) NYMEX 91412007 130 000 13 000 _': £4 " : _0

Mar-08 Call NYMEX 1012312007 130,000 7 750 0 800 $104,000

Mar-08 Put NYMEX 10123t2007 130 000 6 400 i _ ;._( * _0:

Mar438 Call (Sold) NYMEX 1012312007 130 000 12 000 ( 12_ ! !:}0_

Apr-08 Cal! NY'MEX 812912007 _20 000 8 100 0 543 $65 160

Apr-08 Put N'fMEX 8/2912007 120000 6 000 :: :_; :._ :_":

Apr-08 Call NYMEX 121612007 120 000 7 700 0 500 $60000

Apt-08 Put NYMEX 12/6/2007 120.000 6 000 10: _ _,:_

Apr-08 Call (Sold) NYMEX 121612007 120.000 10 000 C "2 i " ,:_0

May-08 ('all NYMEX 813012007 120000 7 950 0 613 $73 560

May-08 Pul NYMEX 813012007 _20000 6 250 :_ i:__: i _ 4:3(

May438 Ca_l NYMEX 121712007 '120 000 8 100 0430 $51 600

Mayq38 Put NYMEX 121712007 120.000 5 500 7 ;0=

May-08 Call (Sold) NYMEX 121712007 120 000 11 000

Junq38 (;a_ NYMEX 111512007 70000 9 900 0 430 $30,100

Jun-08 Sail (Sold) NYMEX 111512007 70,000 13 000 _ :::_'

Jun-08 Cali NYMEX 12/7/2007 190 000 8 250 0492 $93.480

Jun-08 Put NYMEX 121712007 190,000 5 500 0 <C

Jun-08 Cat_ (Sold) NYMEX 121712007 190000 11 000 : ff_:;_

Ju14_8 Ca_ NYMEX 11/5/2007 50 000 9 850 0 465 $23,250

Jui-08 Call (Sold) NYMEX 11/5/2007 50000 13000 ; 1_ _,0:

Jul-O8 Cal NYMEX 12t6/2067 60 000 8 550 0.530 $31.800

Jul-08 Put NYMEX 12/6/2007 60000 5 750 ::, I:_ 1 _:1_0

Jul-08 Call (Sold) NYMEX 12/6/2007 60,000 12 000 ,: : ! i:)0

JuF08 Cal NYMEX 11412008 50,000 8 350 0 555 $27,750

Jul-08 Call (Sold) NYMEX 11412008 50,000 11 500 _C 0L_ ._1 0_'

Aug-08 Cal' NYMEX 11/5t2007 50,000 10 150 0 535 $26,750

Aug-08 Call (Sold) NYMEX 11/5/2007 50,000 13 000 ,." ._ ['00;

Aug-08 Cai_ NYMEX 121712007 60,000 8 700 0 580 $34,800

Aug-08 Put NYMEX 121712007 60,000 5 500 i_ !._i [ ,;C0::

Aug-08 Cal! (Sold) NYMEiX t2f71200 _ 60000 12 000 11: :_;

Aug-08 .Cal, NYMEX 1/312008 50 000 8 400 0 770 $38500

Aug-08 Pul NYMEX 1/3/2008 50,000 6000 ( !i

Aug-08 Cal (Sold) NYMEX 11312008 50000 12000 " ;b0

Sep-08 Call NYMEX 11151200_ 60,000 10 400 0 620 637200

Sep-08 Cal; (Sod) NYMEX 11/5/200_" 60000 13 000 i_ _i: _ ; t0_

Sep-08 Ca!( bIYMEX 121612007 60 000 8 700 0 710 $42.600

Sep-08 Pu" NYME-X 121612007 60.000 5 500 i, " 4C:[

Sep-08 Call (Sold) NYMEX 121612007 60000 12 000 _ : } ! . "_,_;

Sep-08 Ca,I NYMEX I/3/2008 50 000 8 400 0 900 $45,000

Net Value

Current (Original Cost

Market vs. Current

Value Market Value)

$0.008 $560 ($97,440)

-$0.004 ($280) $15,120

-$0.001 ($70) $48,930

$0.119 $7,140 ($72,960)

-$0.001 ($60) $19,740

-$0.001 ($60) $26,940

$0.018 $1,260 ($70,140)

-$0.001 ($70) $18,130

-$0.001 ($70) $29.330

$0.359 $71.800 ($120,200)

-$0.001 ($200) $59,800

-$0.001 ($200) $39,800

$0.443 $57,590 ($65,910)

-$0.001 ($130) $44,070

-$0.001 ($130) $20,670

$0.473 $61,490 ($42,510)

-$0.001 ($130) $31,070

-$0.001 ($130) $15,470

$0.406 $48,720 ($16,440)

-$0.004 ($480) $29,520

$0.619 $74,280 $14,280

-$0.004 ($480) $11,520

-$0.042 ($5,040) $9,360

$0.596 $71,520 ($2,040)

-$0.024 ($2.880) $35,520

$0.523 $62,760 $11,160

-$0.004 ($480) $7,920

-$0.038 ($4,560) $3,840

$0.166 $11,550 ($18,550)

-$0.017 ($1,190) $5,810

$0.570 $108,300 $14,820

-$0.008 ($1,520) $17,480

-$0.072 ($13.680) $5,320

$0.247 $12,350 ($10r900)

-$0.036 ($1,800) $4,700

$0.665 $33,900 $2,1 O0

-$0.026 ($1,560) $6,240

-$0.064 ($3,840) $2,160

$0.640 $32,000 $4,250

-$0.088 ($4,400) ($400)

$0.292 $14,600 ($12,150)

-$o.os0 ($3,ooo) $7,ooo

$0.635 $38,100 $3,300

-$0.030 ($1,8oo) $6,6o0

-$0.103 ($6,180) $2 220

$0.747 $37,350 ($1 ,t50)

-$0.066 ($3,250) $4,250

-$0.103 ($5,150) $2,350

$0.333 $19,980 ($17,220)

-$0.101 ($6,060) $11 040

$0.742 $44,520 $1,920

-$0.053 ($3,180) $8,220

-$0.169 ($9,540) $3,660

$0.884 $42,700 ($2,300)

G \GasAc(:ounhng\GASACC'JdEDGiNG_2008',January\Heaglng Pos_t_on and Mark to-Market as of Januan/ 31, 2008



Sep-08
Sep-08

Oct-08
Oct-08

Oct-08
Oct-08
Oct-08

Oct-08
Oct-08
Oct-08

Put
Cail (Sold)

Ca/I

Call (Sold)

C ail

Put
Call (Sold)

Cail

Put
Call (So d)

NYMEX

NYMEX

NYMEX

NYMEX

NYMFX

NYMEX

NYMEX

NYMEX

NYMFX

NYMEX

1/3/2008
1I3/2008

11/2/2007
11/2/2007

12/7/2007
12/7/2007
12I7/2007

1/3/2008
1/3I2008
1/3/2008

fi0.000
50,000

90,000
90 000

80,000
80,000
80,000

90,000
90,000
()0 QQQ

6 000
12 000

9 800
13 000

8 500
4 900
12 000

8 750
5 800
13 000

0 960

0 890

0 945

$86,400

$71,200

$85.050

40.101
-$0.159

$0.586
40.187

$0.979
40.034
40.266

$0.887
40.122
40.187

($5 050)
($7,950)

$52, 740
($16 830)

$78,320
($2,720)

($21 280)

$79,830
($10.98Q)
($16,830)

$5.700
$2,800

($33,660)
$20, 970

$7, 120
$7,680
$2, 720

($5,220)
$9,720
$3,870

SU9))9)ARYt $823,100 $968,128 $77,826

SC Closed/0 n Position TOTALS: $12,093,270 $8,143,021 $3,960,249

G '.GasAccountir g)G/r sACciHEDGING&20081JanuaryiHedging Position and Mark to Market as of January 31, 2008

Sep-08 P,Jt NYMEX1/3/2008 50,0006000 (" __}'C; -$0.101 ($5,050) $5.700
Sep-08 Call(Sold) NYMEX11312008 50,00012000 _;_ '!2 -$0.159 ($7,950) $2.800

Oct-08 Call NYMEX 11/2/2007 90,000 9 800 0 960 $86,400 $0.586 $52,740 ($33,660)

Oct438 Call (Sold) NYMEX 11/2/2007 90000 13000 :? ':_ -$0.187 ($16,830) $20,970

Oct-08 Call NYMEX 12/7/2007 80,000 8 500 0 890 $71,200 $0.979 $78,320 $7,120

Oct-08 Put NYMEX 12t7/2007 80,000 4.900 ,i _,b _,_ 4',_3, -$8.034 ($2,720) $7,680

Od-08 Call (Sold) NYMEX 12/7/2007 80,000 12000 (: X,- __4 b0! .$0.266 ($21,280) $2,720

Oct-08 Call NYMEX 1/3/2008 90,000 8 750 0 945 $85.050 $0,887 $79,830 ($5,220)

Oct-O8 Put N_'MEX 11312008 90,000 5.800 ," _, ! 0 -$0.122 ($10980) $9,720

Oct-O8 Call (So d) NYMEX 1/3/2008 90,000 13 000 ; ;" !C : . _ -$0.t87 ($16,830) $3,870

SUMMARY: 8,840,000 $823,100 $900,120 $77,020

SC Closed/Open Position TOTALS: $12,093,270 $8,143,021

G _,GasAccount_r',g_G,_ SACCIHEDGING\2008',january_Hedg_n9 Position and MarK-to.Market as of January 31, 2008
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SC Hedging Plan

SC Hedging Position Report

Report Date: 1/3112008 As of:, 1131/2008

Purchase

Month # Conmtcts Tool Price Price (GDI)

May 06 (EXPIRED) 6 Call Spread Bought Call at S0 900

May 06 (EXPIRED) 6 Sold Call at ($0 080)

May 06 (EXPIRED) 6 Call Bough Call a S0 670

May 06 (EXPIRED) 6 Catl Bough Cal a 80 540

May 06 (EXPIRED) 6 Call Bought Call at 50 555

May 06 (EXERCISED) 6 Collar Bought Call at $0 540

May 06 (EXPIRED) 6 Sold Put at ($0 140)

_SOLD) ...... 6 Sold Fulures al: $7 254

Strlke/Ceillng/F Price/13 Cummulative Max #

Decile loot me % Coverage Coverage Trade Date Contracte

t 00ttl 10 200 T 10% 10% 111212005 61

lO0th 17 000 T 10% 1112/2005 61

160th 12 750 T 10% 20% 12/6/2005 81

100th 10 700 T 19% 30% 11412006 61

100th 10 300 • 10% 40% 2/1/2006 61

70m 7 160 T 10% 31112006 61

30th 5 750 T 10% 50% 31112006 61

4/2512006 61

Jun 0E (: XPIRED! 7
Jun 06 (_ XPIRE[]I 7 Call Spread Bought Calt at $0 880 10Oth 10 350 • 10% 11/2/2005 66

So Id Ca II a_ (80 080) 100113 17 000 T 10% 10% 111212005 66

Jura06 (EXPIRED/ 6 Call Spread Bought Call at $0 785 100111 12 100 T 16% 12t612005 66
Jun-06 (E XPIREIII) 6 Sold Call at ($0 200) 100_il 17 0OO T 10% 20% 121612005 66

Jun 06 (: XPIRED) 7 Call Bought Call at S0 590 100m 10 350 T 10% 30% 11912006 66

Jun 06 ('_ XPIREDI 6 Call Bought Call at $0 540 t00tq 10 900 T 10% 40% 21112006 66

Jun 06 {E XPIRED_ 7 Collar Bought Cal_ at SO 640 70tr 7 350 T 10% 31112006 66

Jun 06 !E XPIREDI 7 Sold Put at (50 200) 30tr, 5 750 • 10% 50% 3/1t2006 66

Jun 06 (_ XPIREI)i 33 Collm Bought Call at $0 210 70t_ 7 300 P 50% 51112006 66

Jun 06 (EXERCISEEu 33 Sold Put at (S0 210) 40tt, 6 150 P 50% 100% 51112006 66

Jun 06 _.SETTLEMEN_ ........ 33 Settlement $5 975 512512006 66

Jul 06 (EXPIREDt 5 Call Spread Bought Call at 80 920 100th 10400 T 10% 1114/2005 54
Jut 06 (E ×PIREDi 5 Sold Call at (80 I00) t00m 18000 T 10% 10% 11/4/2005 54

JuF06 (E'4PIREDI 5 (:all Spread Bought Call at 50 770 100m 12 950 • 10% 121712005 54
J ul 06 ',E X PiR E D1 5 Sold Call at ($0 200) 100I_ 18 000 T 10% 20% 121712005 54

Jul 06 (E XPIRE [)) 6 Cal! Bought Call at $0 590 tOOth 10 g00 • 10% 30% 1/9/2006 54

Jul-05 (E XPIRED/ 5 Call Bought Call at S0 560 100th 11 200 T 10% 40% 21212006 54

Jul 06 (E XPIRED) 6 Colh'lr Bought Call at 80 500 80th 7 850 T 10% 31212006 54

Jul-06 (EXPIRE DI 67 Sold Put at (S0 140) 30th 5 500 T 10% 50% 3/2/2006 54

Juq 06 (EXPIRED) Colla_ Bought Call at 50 340 80th 7 100 P 50% 5/16/2006 54
Jul 06 (EXERCIC;ED 27 Sold Rut at ($0 340) 30th 6 150 P 50% 100% 511612006 54

_J ET7LE_I_ N_L ..... 27 Set0emenl $6 107 612712006 54

Aug 06 ,EXPIRED' 5 Call Spread Bought Call at 50 935 100th 10 750 T 10% 111312005 55
Aug 06 EXPIRED, 5 Sold Call at ($0 100) 100th 18 400 T 10% 10% 11t3/2005 55

Aug 06 IEXPIREB, 6 Call Spread Bought Call at $0 875 100m 12750 T 10% 20% 121612005 55

Aug 06 E X PIRE D 6 Sold C all at ($0 300) 100th 17 500 T 10% 121612005 55

Aug 06 EXPIRED 5 Bought Call at $0 902 tOOth 10 200 T 10% 11912006 55

Aug-06 EXERCISED) 5 3 Way Sold Put at ($0 230) 60th 7 0OO • 10% 30% 1/912006 55

Aug-06 [EXPIRE DI 5 Sold Call at ($0 110) 100th 17000 T 10% 119/2006 55

Au_ 06 _SETTLE MEN7 5 Settlement $6 887 712612006

Aug 06 EXPIRE D I 6 Bought Call at $1 150 100tt/ 9 750 T 10% 21112006 55

Aug 06 rEXPIRE D! 6 3-Way Sold Put at ($0 350) 70th 7 000 T 10% 40% 21112006 55

Aug 06 EXPIRE D 6 Sold Call al /$6 150) 100ttl 17 500 T 10% 21112006 55

Aug 06 (SETTLEMENI_ 6 Settlement $6 887 712612006

Aug 06 (EXPIRED) 5 Collal Bought Call at $0 740 90th 8.000 T 10% 50% 31112006 55

Aug 06 (EXPIRE DI 258 Sold Put at ($0 325) 40tll 6 000 T 10% 3/1/2006 55
Aug 06 (EXPIRED} Collar Bought Call al $0 650 90In 7 100 P 50% 100% 511712006 65

A_6_.EXPIRE_D_ ...... 28 Sold Put a[ ($0 380) 40tn 6050 P 50% 511712006 55

Sepl-06 EXPIRED) 6 Call Spread Bought Call al $0 980 100[h 11 150 T 10% 10% 111212005 58
Sept 06 ',EXPIRED) 6 Sold Call at ($0 170) 100rh 18 500 T 10% 11/2/2005 58

Sepl-06 ',EXP REDI 6 Call Spread Bought Call al $0 780 100[h 14 000 T 10% 20% 12/6/2005 58
Sept 06 (EXPIRED) 8 Sold Call at (80 210) 100[h 20 000 T 10% 12/6/2005 58

Sept 06 _6XPIRE[)) 5 Bought Call at $0 932 1O0[h 10 500 T 10% 1/9/2006 58

Sept-06 (EXERCISED) 5 3 Way Sold Put at ($0180) 50th 6 500 • 10% 30% 8/28/2006 58
Sept 06 '_SOLD) 5 Bought Fulures al $6 472 812812006 88

Sept-06 (EXPIRED) 5 Sold Call al ($0 190) 100In 17 000 T 10% 11912006 58

Sept-06 iEXPIRED) 6 Bought Call al 51 530 100tn 8 850 T 10% 2t2/2006 58

Sept 06 (EXERCISE D) 6 3 Way Put (Exermsed) ($0 500) 70th 7 000 T 10% 40% 812812006 56

Sept 06 (SOLD/ 6 Sold Futures at ($6 472) 812812006 58

Sept-06 (EXPIRED) 6 Sold Call at ($0 2001 100th 17 500 T 10% 212/2006 58

Sept 06 (EXPIRED) 6 Bought Call al $0 879 90lh 8 100 T 10% 3/1/2006 58

Sept 06 (EXPIRED) 6 3-Way Sold Put at (S0 260) 30th 5 500 7 10% 50% 31112006 58

Sepl 0E {EXPIRED; 6 Sold Call al ($0 140) 100th 14 000 • 10% 31112006 58

Sepl-0E (EXPIRE[)) 29 Bought Calt al $0 678 70th 7 250 P 50% 512612006 58

Sept-0E tEXPIRED) 29 3 Way Sold Put at ($0 280) 30th 5 200 P 50% 100% 512612006 58

S_ _ED_ __ 29 Sold Call at ._ 100in 11 500 P 50% 512612006 58

OCt 06 EXPIRE D 9 Call Spread Bought Call al $1 120 t00th 11 000 T 10% 10% 111212005 87

Oct 06 IEXPIRE D: 9 Sold Catl at ($6 300) tOOth 17000 T 10% 111212005 87

Oct 06 iEXPIRE DI 9 Call Splead Bought Call al $1 180 100_h 12 450 • 10% 20% 121212005 87
Oct 06 IEXPIRE D, 9 Sold Call at ($6 350) 10Cth 20 000 d 10% 12/212005 87

Oct 06 IEXPIRE D_ 8 Boughl Call at $0 962 10Cth 11 050 • 10% 116/2006 87

Oct 06 !EXERCISED_ 8 3 V_av Sold Put at ($0 200) 50q_ 6 500 f 10% 30% 11612006 87

Oct 06 (EXPIRE D/ 8 Sold Call at ($0 200) 100th 18 000 T 10% 11612006 87

Oc! 06 ,SETTLEMEN _ , 8 Settlement $6 500 11612006 87

Oct 06 iEXPIRED_ 9 Bought Call at St 160 1001h 11 000 T 10% 2/112006 87

Oct 06 :E XERCISED! 9 3 Way Sold Put at ($0 500) 70[h 7 000 10% 40010 21112006 87

OCt 06 {E.XPIREDI 9 Sold Call at (50300) 100th 18 500 T 10% 211/2006 87

OCl 06 LSETTLEMEN 7 9 Settlement 57 000 87

Oct 06 iEXPIREDI 8 Bought Call at 81 009 80m 7 750 T 10% 31612006 87

Ocl 06 qEXERClSED) 8 3 Way Sold Put at ($0 390) 3(tth 5 900 T 10% 50% 31612006 87

Ocl 06 _EXP_RE-D_ 8 Sold Call at (S0 140) 10(8h 14 500 T 10% 3/612006 87

OCt 06 ,SETTLEMEN--i 8 Settlement $5 900 2/112006 87

Ocl 06 , EXPIRED_ 44 Bought Call at $0 560 80In 7950 P 50% 6/2912006 87

Oct-06 EXERCISED) 44 3 Way Sold Put at ($0 460) 30th 5 950 P 50% 100% 612912006 67

Oct-06 ,EXPIREDi 44 Sold Call at ($0 100) 100th 12450 P 50% 6/29/2006 87

Oct 06 SETTLE MEN _ __ 44 Settlement $5 950 612912006 87
Nov 0E EXPIRED_ Bought Call at $0 890 9gth 10300 • 10% 6/512006 76

Nov 0E EXPIRE_D, 8 3 Way Sold Put at ($0 230) 301h 6 000 • 10% 10% 61512006 76

NOv-0E (EXPIRE D / 8 Sold Call al ($0 170) 100th 17 000 1 10% 6/512006 76

Nov OE',EXPIRE[_ 7 Ca_l Spread Bought Call at $0 660 801h 9 500 T 10% 20% 7/5/2006 76
Nov-OEiEXPIRE D) 7 Sold Call at ($0 120) 100th 15 O00 f 10% 71512006 76

NOV 06 EXPIRE D) 15 Bought Call ;_t $0 860 9Cth 8 500 P 20% 716/2006 76

Nov 0_,EXPIREC,) I _ 3 Way Sold Put at ($0 360) 3Cth 6.250 P 20% 40% 7/6/2006 76

Nov 06iEXPIRE D_ 15 Sold Call at (S0 150) 100th 14 000 P 20% 71612006 76

Nov.06_EXPIRE D, 31 Collar Bought Call at $0 445 8Cth 9 300 T 40% 80% 9/612006 76

Nov 0E!EXPIREDI 3! Sold Put a_ ($0 125) 3Cth 6 500 r 40% 9/6/2006 76

Nov-06(EXPIRE D_ 15 F,J(ures Bought Fulu[e at S0 000 Below 20In 5840 F 20% 100% 912612006 76

Nov.06_ __ __ 15 Sold Futures $7 148 1012712006 76

Dec 06 (EXERCISED_ 19 Collar Bought Ca_l at $0 760 40th 7 300 T 20% 100% 101312006 99

Dee-06 (EXPIRED)) 19 Sold Put at ($6 300) 20th 6 250 T 20% 101312006 99

SoM E _tures 9 Futures Sold Futures al $8 001 11/27/2006 99

Sold F dures 13 Eutures Sold Futures at $8 002 11/27/2006 99

Dec 0_- (EXPIRED 10 Call Sp{ead Bought Call at 80 907 901h 12 350 T 10% 10% 6/2/2006 99
Dec-06 (EXPIRED) 10 Sold Call at (50 300) t ()3[h 18000 T 10°/o 6/2/2006 99

De(: 0E ,EXPIREDi 13 Colt Jr Bought Call at $1 060 90th 10 500 T 10% 20% 7/5/2006 gg

Dec 06 (EXPIRED, 10 Sold Put at ($0 480) 401h 7500 T 10% 7/5/2006 99

De'; 06 (EXPiREDi 10 Bought Call )t $1 350 g0th 11 500 T 10% 81112006 99

G GasAccoun0ng\GASACC_HEDGIN(.q,2008LJar, uar_\Hedgmg Posmon and Mark-tu-Mar_,et as ol Ja_tuary 31 2008
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Dec-06(EXPlREC) 3-WaySoldPutat /SO300) 40th

Dec 06 (EXPIRED) 10 Sold Call at ($0 300) 100th

Dec 06 (EXPIRED) )O Bough( Call at $0 800 90th

Dec-06 (E×PIRED/ l0 3-Way Sold Put at ($0 150) 30th

Deck06 (EXPIRE[)] 10 Soid Call at !$0 250) 100th

Dec-g6 (EXPIRED/ ,_,0 Bought Call a_ $0 810 60th

Dec-06 (EXPIRE[)) 40 3-Way Sold Put at ($0 400) 30th

Dec 06 (EXPIRED) __ 40 Sold Call at l$0 100) 90th

Jan 07 (EXERCISEDI 1! Sold Put at ($0 390) 801h

Jan-07 (EXERCISEDI 11 Sold Put at ($0 255) 40th

Jan 07 (EXERCISEDI 10 Sold Put at ($0 210) 30th

Jan-07 (EXERCISED/ 44 Sold Put at ($0 360) 30th

Jan-07 (EXERCISEDJ 21 Sold Put at {$0 300) 2Oth

Jam07 (EXPIRE[)) 21 So_d Futures al $6 113

Jan-07 (E X PIPED ) 10 Sold Futures al 86 115

Jaa-07 (EXPIRE[;) -36 Sold Futures al $6 116

Jan-07 (EXPIRE[;; 11 Bought Call at St 210 90th

Jan=07 (EXPIRE()! 11 3-Way Sold Pat at iS0 113) 30th

Jan-07 (EXPIRE[)) 11 Sold Call at (S0 490) 1001h

Jam07 (EXPIRE[:) 11 3 Way Bought Catl at $1 400 100th
Jan 07 (E XPIRED) 11 So_d Call at ($0 250) 10Oth

Jan 07 (E XPIRE[?) 11 3-Way Bought Call at $1 520 90th

Jan-07 (EXPIRE[.') 11 Sold Call at IS0 500) 100th

Jan 07 (EXPIRE[:,; 10 3-Way Boughl Call at $1 156 90th
Jan 07 (EXPIRE('! 10 Sotd Call at ($0 430) 100th

Jam07 (EXP RED) 44 3-Way Bought Call at 60 883 6Qth
Jan 07 (EXPIRED) 44 Sold Call at (SO 200) 100Hi

Jan 07 (E XPIRED) __ __ _ 21 Bought Call al S0 770 60in

Feb 07 (EXERCISED_ 9 Sold Put at ($0 480) 80th

Feb 07 (EXERCISE Db 8 Sold Put at ($0 400) 100th

Feb-07 (EXPIRED_ 17 Futures Sold Futures a,:

Feb 07 (EXPIRE::)) 8 Bought Call at $1 407 90_h

Feb-07 (EXPIRED) 8 3 Way Sold Put at ($0 200) 30th

Feb 07 {EXPIRED) 8 Sold Call at ($0 600) 10Oth

Feb 07 (EXPIRE[;; 9 Bought Call at $1 800 100t1_

Feb 07 (EXP RED} O 3-Way Sold Call at (S0 370) 1OOth

21712007 EXERCISED So,? Abo_l ) Sold Put at

Feb-07 (EXPIRED) 8 Bought Call at $1 540 1601d

Feb-07 (EXPIRED) 8 3-Way Sold Call at ($0 400) 4Otf"

21712007 (EXERCISED So,, Abo_9 Sold Put at

Feb.07 <EXPIRED) 9 Bought Call at $I 470 90th

Feb 07 (EXPIRED) 9 3 Way Sold Call at ($0 610) 100In

Feb 07 (EXPIRE()) 9 Sold Pul at ($0 344) 30111

Feb 07 qEXPIRED] 34 Bought Call at $1 120 60th

Feb 07 IEXPIRED) 34 3-Way Sold Put at ($0 450) 3Oth

Feb 07 IEXPIRED) 34 Sold Cal_ at ($0 350) t00th

Feb-07 ,EXPIRED) 17 Bought Call at $1 150 60th

Feb-07 , EXPIRED) 17 3 Way Sold Put at ($0 380) 20th

Feb 07 LEXPIRED)_ __ 17 Sold Call at ($0 300} 90th

Mar 07 ,EXPIRED) 7 Bought CaB at $1 550 90th

Mm 07 , EXPIRED) 7 3-Way Sold Put at ($0 230) 301h

Mar 07 EXPIRED; 7 Sold Call at IS0 720) 100th

Mar 07 EXPIRED) 6 Bough[ Catl at $1 850 100th

Mal-07 IEXPIRED; 6 3 W3y Sold Call at ($0 500) 100th

Mar-07 EXPIREDI 6 Sold Put at ($0 600) 801h

Mar-07 ',EXPIRED' 7 Bought Call at $2 040 90th

Mar-07 :EXPIRED, 7 3-Way Sold Put at ($0 650) 40th

Mar 07 IEXPIREO) 7 Sold Call at ($0 650) 100th

Mar-07 _EXPIREg, 6 Bought Call al $1 740 90m

Mar 07 LEXPIRE D 6 3 Way Sold Put at (S0 450) 30rh

Mal 07 (6XPIREDI 6 Sold CaiI at iS0 800) t001h

Mar 07 (EXPIRED} 26 Bought Call at $1 323 6Otd

Mar 07 (EXPIRE DI 26 3 Way Sold Rut at (S0 550) 2Otn

Mar-07 (EXPIRED) 26 Sold Call at ($0 460) 100h

Mar07 <EXPIRED) 14 Collal Bought Call a_ S0 980 70in

Ma{-O7 (EXPIRE OZ. - __ 14 Sold Put at /$0 520) 2Oth

Apt-07 EXERCISED) _ Boughl Call al $0 550 50in

Apf-07 'EXERC SED) 13 Bought Call al $0 500 70th

Sold Futures 12 Futures

Sold Futures 13 Futures

Apf 07 [EXPIRE D 6 Bought Call a' $0 751 601h

Apr 07 (EXPIRED_ 5 3-Way Sold Pu[ al ($0 250) 20th

Apr 07 (EXPIRE D_ 6 Sold Call at ($0 050) 100[h

Apt 07 /EXPIRE DI 6 Call Bought Cal_ a( $0860 80th

Apt 07 <EXPIRE D_ 6 Spread Sold Catl Ar ($0 100) 1O0th

Apt 07 {EXPIRE D Bought Call al(Exercised See &bo_e)

Apr 07 (EXPIRE Di 12 3-Way Sold Put at ($0 250) 10th

Apt 07 IEXPIREDI 12 Sotd Catl at ($0 060) tO01h

Apt 07 {EXPIRED) Cullal Sought Call at(Exercised :See Above)

Apr 07 iEXPIRED) 13 Sold Put at $0z_$O_0) t 01h

7 500 T 10% 30% 8/112066 99

19 O00 T 10% 8/112006 99

12 150 T 10% 91612006 99

7 0Og T 10% 40% 91612006 99

17 0O0 T 10% 9/6t2006 99

8 600 P 40% 9/20/2006 99

6 750 P 40% 80% 9/2012006 99

12 500 P 40% 912012006 99

lO_7.500 T 10% 715/2006

7 500 T 10% 81312007 109

7000 T 10% 91712006 109

6 500 P 40% 912212007 109

6 250 T 20% 101312006 109

1212612006 109

1212612006 109

1212612006 109

12 400 T 10% 61612006 109

6 OOO T 10% 10% 61612006 109

18000 T 10% 61612006 109

11 000 T 10% 20% 7/5/2006 109
20 000 T 10% 71512006 109

12 450 T 10% 81312006 109
30%

19 500 • 10% 8/3/2006 109

12 000 • 10% 9/712006 109
40%

17 O00 T 10% 91712006 109

8 500 P 40% 80% 912212006 109

13000 P 40% 912212006 109

8460 • 20% 101312006 109

7 500 T 10% 71512007 85

7 500 T 10% 811/2007 85

7 179 112612007 85

12 300 T 10% 61612006 85

6 00O T 10% 10% 6/6/2006 85

18 OOO T 10% 61612006 85

11 000 T 10% 71512006 85

20 00O • 10% 20% 71512006 86

10% 7/5/2006 85

13 400 T 10% 8tl 12006 85

23 000 T 10% 30% 81112006 85

10% 81112006 85

12 300 T 10% 91612006 85

18 0O0 T 10% 40% 91612006 85

7 000 • 10% 91612006 85

8 550 P 40% 9/22/2006 85

6 500 P 40% 80% 912212006 85

13 600 P 40% 912212006 85

8 150 T 20% 101212006 85

6 250 T 26% 100% 101212006 85

12 800 T 20% 101212006 85

12050 _- 10% 6/5/2006 66

6 000 T 10% 10% 61512006 66

18 000 T 10% 61512006 66

10 400 • 10% 7/5/2006 66

20 00O T 10% 20% 71512006 66

7 500 • 10% 71512006 66

11 900 T 10% 81112006 66

7 500 T 10% 30% 8/112006 66

20 0OO T 10% 8/112006 66

12 000 • 10% 91612006 66

7 000 T 10% 40% 91612006 66

18 00O • 10% 9/6/2006 66

8 100 P 40% 9/2112006 66

6 250 P 40% 80% 9/21/2006 66

13000 P 40% 912112006 66

8700 T 20% 100% 101312006 66
6 250 T 20% 101312006 66

6 750 T 20% 113/2007 61

7 006 • 20% 1/412004 61

7 503 312712007 61

7 503 312712007 61

7850 T 10% 111612006 61

6 000 T 10% 10% 111612006 61

14 000 T 10% 111612006 61

8 250 T 10% 20% 12/I 12006 61

13000 T 10% 12/1/2006 61

20%

5 500 T 20% 40% 11312007 61

10 050 3" 20% 1/312007 61

2O% 60%
5 500 T 20% 11412007 61

___ SC Hedging Position Report

Ret0ort Date: 1/31/2003 As of: 113112008

Purchase

Month # Contracts Tool Price Price (GDI)
De¢ile

May-07 _EXERCISED 12 Bought Call at $0 560 70th

May-07 (EXERCISED, 13 Bought Call at S0 550 70[h

So¢d Futures 12 Futures

Sold Futures 13 Fuhlres

May 07 [EXPIRED} 6 Bought Call at $0 811 60th

May-C7 (EXPIRE[3) E, 3-Way Sold Put at ($0 280) 2Oth

May 07 (EXPIRED) 6 Sold Call at ($0 080) 100th

May-07 (EXPIRED) 6 Ca11 Boughl Call at $0 824 80th

May-07 (EXPIRED) 6 Spread Sold Call At ($0 060) 1O01h

May-07 (EXPIRED) Bought Call at(Exercised - See Ab()ve)

May-07 (EXPIRED) 5 3 Way Sold Put at (S0 565) 40th

May 0 _ (EXPIRED) 7 Sold Put at (S0 570) 40th

May-0 i (EXPIRED) Collar Bought Call ;_t(Exerosed See Above)

May-0/ (EXPIRE_ ...... 13 Sold Put al $__280) 1Cth

Jun-07 Exercised _ Bought Call ;_t $0 720 7Cth

Jun-07 Exercised 14 Bought Call at $0 710 7Cth

Sold Futures 13 Futures

Sold FuhJres 14 Futures

Jun-07 Expired :z Bought CalI a_ 50 879 601h

Jun-0? Expired z 3-Way Sold Put at (S0 300) 2glh

Jun-07 Expired 7 Sold Call at ($0 100) 1ODth

Jun-07 - Expired 6 Bought Call at $1 104 70th

Jun 07 Expired 0 3-_ay Sold Pul at (50 230) 20th

Jun 07 Expire,1 6 Sold Call at ($0 110) 100th

Jun 07 Expired Bought CaB at (Exercised Se_ Above)

Jun 0; Expqred 13 3-Way Sold Put al (80 300) 16th

Jurl-0;" Expired 13 Sold Call at ($0 160) t00th

Jun 07 Expl/Pd Bought CaU at (Exe'osed S_'_ Above)

Jun-07 - Expired 14 3 Way Sold Put a_ (S0 300) (0Ih

Strike/Ceiling/IF priceJTI Cummulatlve Max #

Ioolr me % Coverage Coverage Trade Date Contracts

7 050 T 20% 1212912006 61

7100 T 20% 114/2007 61

7 689 412512007 61

7689 412512007 61

7 950 T 10% 111612006 61

6 000 T 10% 10% 111612006 61

13 500 T 10% 111612006 61

8 550 • 10% 20% 121112006 61
14 500 • 10% 121112006

1212912006

6 150 T 20% 40% 1212612006

6 150 • 20% 12/29/2006

60%
5 500 T 20% 11412007

7000 _- 20% 11312007

7 000 T 20% 11412007

7 642 512512007

7 642 512512007

8 000 T 10% 1116/2006

6 000 7 10% 10% 111612006

13 50 O T 10% 111612006

8050 T 10% 121112006

6 100 T 10% 20% 121112006

14 0O0 T 10% 12/1/2006

11312007

5 500 T 20% 40% 1/3/2007

10 0O0 1- 20% 11312007

11412007

5 500 • 20% 60% 1/4/2007

66

66

66

66

66

66

66

66

66

66

66

66

66

66

66

G GasAccounIIng\GASAC C_BEDGING 20C8'dar,uary\Hedging Posction and Mark to Ma'ket as of January 31 2008
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Jun OZ ,:_ed .....

Jul-O 7 E _plre, d

Jul-07 - E _Dired

Jul-O7 E _p_red

Jul-07 E xplred

JuI-O ' E xplred

Jul-07 - E ×pqred

Jut-07 E ×pwed

Jul-07 E _p_red

Jul-07 - Expired

Jut-0 1 - E _plred

JuE07 ExPired

Aug 07 Exercised

Aug-07 - Exerclsed

Aug 07 _xerc_sed

Aug 07 Exercised

Aug. 07 -xerc_sed

Sold Fu_mes

Sold Futmes

Aug-07 EXPIRED

Aug 07 EXPIRED

Aug-07 - EXPIRED

Aug 07 EXPIRED

Aug 07 - EXPIRED

Aug 07 EXPIRED

Aug-07 EXPIRED

Aug 07- EXPIRED

Aug 07 EXPIRE D

Aug 07 =XPIRE D

Aug 07 EXPIRE D

Aug 07 EXPIRE D

Aug 07 EXPIRED

Aug 07 EXPIRE D

Aug 07 EXPIRED

Aug-07 EXPIRE D

Sep.07 EXERCISED

Sep-07 - EXERCISED

Sep 07 EXERCISED

Sep 07 EXERCISED

Sep 07 EXERCISED

SOLD E JTURES

SOLD F JTURES

SOLD F JTURES

SOLD F,ITURES

SOLD FtiTUREB

Sep-07 EXPIRED

Sep-07 EXPIRE-O

Sep 07 EXPIRED

Sep 07 EXPIRED

Sep 07 EXPIRED

Sep 07 EXPIRED

Sep-07 EXPIRED

Sep 07 EXPIRED

Sep 07 EXPIRED

Sep 07 EXPIRED

Sep 07 EXPIRED

Sep 07 EXPIRE D

Sep07 EXPIRED

Sep 07 EXPIRE D

S_p_/E XPIR_E_D_ .....

_4 Sold Call al ($0150)

5 Bought Call at

5 3-Way S01d Put at

5 Sold Call at

6 Bought Call at

6 3 Way Sotd Put at

6 Sold Call at

1!1 Bought Call ar

21 3-Way Sold Put al

21 Sold Calt at

22 Collar Bought Call al

22 Sold Put at

5 Pul Sold Put al

6 Pul Sold Put at

6 Put Sold Put at

61 Put Sold Put at
Put SoLd Put at

28 Futures

6 Futures

5 Boughl Call at $0 979

3 Way SOLD PUT a T (SE E ABOVE)

5 Sold Call at ($0 130)

6 F3ought Call a[ $1 300

3 Way SOLD PUT AT ISEE ABOVE(

6 Soid Call at (.SO 300)

6 Bought Carl at $1 050

3-Way SOLD PUT _*T (SEE ABOVE)

6 Sold Call at (S0 230)

5 Call Bought Call al $0 540

5 Spread Sold Call A_ ($0 080)

6 Colla[ Bought Cail at $0 670
SOLD PUT AT {SEE ABOVE)

16 Call Bought Call at $0 280

11 Collar Bought Call at $0 350

SOLD PUT AT_&BOVE)

Sold Put at ($0 380)

Sold Put at ($0 340)

Sold Put at ($0 580)

Sold Put at ($0 250)

Sold Put at ($0 2701

$0919

($0 330)

(S0 110)

$1 164

(S0 240)

($0 160)

$0 760

($0350)

($0 150)

$0020

($0.020)

($0 370)

($0 240)

($0 535)

($0 080)

($0 200)

FUTURES

FUTURES

FUTURES

FUTURES

FUTURES

Bought Call at $1 179 70th

3 Way Sold Put at !e_ erosed see above)

Sold Catl at ($0 320) lOOth

Bought Cal at $1 404 60th

3-Wa,_ Sold Pul at (exe{c,sed see above)

Sold Call at ($0 300) 1001h

Bought Call at $1 080 701h

3-Way Sold Put at (e)erclsed see above)

SOtd Call at ($0220) 1001h

Call Bought Call at $0 550 I001h

Spread Sold Catl At ($0 100) 1001h

Collar Bought Call at $0 726 160th

Sold PuI at (e;,:erctsed s(e above)

Collar Bought Call al S0 540 40th

Sold Put at (exercised see above /

1O0th 10 OO0 T 20% 1/4/2007

60th 8 1O0 T 10% 11/6/2006

20th 6 000 T 10% 10% 11/6/2006

100th 14 000 T 10% 111612006

70th 8 200 T 10% 12/1/2006

201h 6000 T 10% 20% 12/1/2006

100th 14 000 T 10% 12/112006

80th 7 250 T 40% 11412007

10th 5 500 T 40% 60% 11412007

100th 11.000 • 40% 11412007

501h 7 1 go P 40% 100% 612512007
4Oth 8 850 P 40% 812512007

201h 8 000 T 10% 10% 7/26/2007

2Oth 6000 T 10% 20% 712612007

20th 6 000 T 10% 30% 7/26/2007

20th 6 000 T 20% 100% 7/28/2067

40th 6 250 T 10% 50% 7/26/2007

7128/2007

712812007

70th 8 360 T 10% 11/6/2006

10%

100tn 15 000 T 10% 111612006

70th 8 250 T t 0% 1 2/112006

20%

1001h 14 000 T 10% 12tl 12006

60th 6 950 T 10% 11412007

30%

10Oth 11 000 • 10% 11412007

100th 9 400 T 10% 40% 2/112007

10Oth 14 0OO T 10% 21112007

10Oth 7 960 T 10% 311/2007
50%

6Oth 7 300 P 30% 80% 6/26/2007

30th 8750 P 20% 100% 6/2912007

20th 6 OO0 T 10%

2Oth 6 0OO T 10%

20th 6000 T 10%

40th 6 250 T 10%

2Oth 6 000 P 50%

5 593

5 593

5593

5 593

5 593

8 700 T 10%

14 000 T 10%

8300 T 10%

14 500 T 10%

7 150 T 10%

12 OOO T 10%

10 00O T 10%

15000 T 10%

8 160 T 10%

7 050 P 50%

54

54

54

64

54

54

54

54

54

54

54

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

111312006 58

12f1/2006 58

114/2007 68

31112007 58

8129/2007 58

8/2812007

8128/2007

812612007

8128/2007

8t28/2007

11/3/2006 58

10% 111312006 58

111312006 58

12/1/2006 58

20% 121112008 58

121112006 58

114/2007 58

30% 1/4/2007 58

11412007 58

21112007 58
40%

21112007 58

31112007 58
50%

3/112007 58

100% 612912007 58

6/2912007 58

May 08 OFFSET

May 08 OFFSET

May 08 OFFSET

May 08 OFFSET

May 08 OFFSET

May 08 OFFSET

May 08 OFFSET

May 08 OFFSET

May 08 OFFSET

May-08 OFFSET

May 08 OFFSET

OFFSET

Oct-07 EXPIRED

Oct 07 EXPIRED

Oct-07 EXPIRED

Oct 07 EXPIRED

Oct 07 EXPIRED

Oct 07 EXPIRED

Oct 07 EXPIRED

Oct 07 EXPIRED

Oct 07 EXPIRED

Oct 07 EXPIRED

Ocl-07 EXPIRED

Oct.07 EXPIRED

Oct-07 EXPIRED

Oct 07 EXPIRED

Ocb07 EXPIRED

Oct-07 EXPIRED

Nov-07 EXPIRED

Nov-07 EXPIRED

Nov-07 EXPIRED

Nov-07 - EXPIRED

Nov-07 - EXPIRED

Nov-07 - EXPIRED

Nov 07 EXPIRED

Nov 07 EXPIRED

Nov-07 - EXPIRED

Nov 07 - EXPIRED

Nov 07 EXPIRED

Nov-0,' - EXPIRED

Dec 07 EXPIRED

Dec 07 EXPIRED

Dec-07 EXPIRED

Dec 07 EXPIRED

Dec 07 EXPIRED

Dec{] _ - EXPIRED

Dec 0 "7 EXPIRED

Dec-07 _ EXPIRED

Dec 0' - EXPIRED

Dec 07 EXPIRED

Dec-07 - EXPIRED

Dec 0_ - EXPIRED

Dec 01 EXPIRED

3

3 3 Way

3

3

3 3 Wa_

3

9

g 3 Way

9

9

9 3 Way

9

3 Way

9

9

8 3 Way

8

8

9 3 Way

9

9

Ca11

§ Spread

9

9 3 Way

0

9

Ca1 ]

43 Soread

43

8

8

8

22

22

16

16

16

10

16

14

14

Bough1 Call IE1FFSE T} 7Oth 7 650 P

Sold Put IOFF SE T) 2011] 6 00O P

Sold Call (OFFSET) 10Olh 11 OOO P

Sold Call (OFFSET) 701d 7 850 P

Bought Put {OFFSETi 201"1 6 0O0 P

Bought Call (OEFSET_ 100[h 11 OO0 P

Bought CaFI (OFFSET/ 7gin 7650 P

Sotd Put (OFF SET/ 201h 6 000 P

Sold Cal_ {OFFSET) 100[h 11 000 P

Sold Call (OF!:SET) 70th 7660 P

Boughl Put {C, FFSET) 201h 6 000 P

BO_)FF SE_r____ I O0th 11.00O P

Bought Call al $1 310 7Oth 6 660 T

Sold Put at (S0 41 t) 20th 6 000 T

Sold Call at ($0 420) 100th 14 0O0 T

Bought Cah a: S1 508 80th 8 400 ]

Sold PLY! Ht ($0 400) 20th 6 000 T

Sold Call at (50 344) 100th 15 000 T

Bought Call at $1 230 70ih 7 200 T

Sold Put at (S0 620) 201h 6 000 T

Sold Call at ($0 330) 10Cth 12 000 T

Bought CaP ar S1 000 10C,lh 8 600 T

Sold Call At (50 240) 1001h 13000 T

Bought Call at SO 920 1001h 8 050 T

Sold Put at ($0 320) 40[h 6 250 T

Sold Call al (S0 160) 100th 13 000 T

Bought Cal_ a! $0 420 1061h 8 460 P

SOld Call At ($0 140) 1001h 11 000 P

Boughl Call at $1 120 80th 9400 P

S-Way Sold Put a_ ($0 350) 10th 5500 P

Sold Call at ($0 450) 100th 14 O00 P

Collar Bought Call at $0 794 701h 8 150 P

Sold Put at ($0 480) 20th 6 800 P

Bought CaP at $0 860 40th 7 350 P

3 Way Sold Put at (50 370) 10th 8000 R

Sold Call at ($0 190) 90th 11 000 R

Collar Bought Call at $0 565 40th 7 300 P

Sold Put at ($0 300) 1Cth 5 800 P

Collar Bought Ca_l at $0 040 8C,th 9 150 T

Sold Put at /$0 0531 1C,th 6 260 T

Bought Call ;d $1 030 901h 10 250 T

3 Way Sold Put a_ ($0 160) 301h 7.000 •

Sold Call at (60 390) 100th 13 500 T

Bought Call ;}t S1 055 8CIlh 8 600 •

3-Way Sold Put at (S0 270) 291h 6 700 •

Sold Call at (S0 330) 90th 12000 T

Bought Call at $0 900 801h 8 750 T

3.'Way Sotd Put at ($0 310) 201h 6 750 T

SOld Call aI ($0 260) 1001h 12 250 T

Collar Bought Call at S0 530 8gth 8 600 P
Sold Put at ($0 220) 101h 6 300 P

Collar Bought Call at S0 540 601h 7950 T

Sold Put 01 ($0 260) 201h 6 350 T

10

10

10

10

10

10

10

10

30

3O

19

19

$0 690

($0 270)

($0 130)

($0 860)

S0 240

$0 120

$0 690

($0 270)

($0 130)

($0 700)

S0 250

$0 150

9/4/2067

9/412007

9/4/2007

9/712007

9/7/2007

9/7/2007

9/4/2007

9/412007

91412007

911012007

9/lO/2007

911012007

10% 10% 111312006 87

10% 11/3/2006 87

10% 111312006 87

10% 20% 12/112006 87

10% 12/I 12006 87

10% 12/1/2006 87

10% 30% 114/2007 87

10% 1/412007 87

10% 1/4/2007 87

40%
10% 2/112007 87

10% 2/112007 87

10% 50% 31112007 87

10% 3/112007 87

10% 3/112007 87

100%
50% 6/29/2007 87

50% 6129/2007 87

10%

10%

10%

30%

30%

20%

20%

20%

2O%

20%

20%

20%

10%

40%

80%

80%

100%

9/22/2006

912212006

9/2212006

7/2t2007

7/2/2007

712512007

712512007

7/25/2007

8/23/2067

8/23/2007

10/3/2007

101312007

10%

10%

10%

10%

10%

10%

10%

10%

10%

3O%

3O%

20%

20%

10%

20%

30%

60%

80%

61512007

61512007

61512007

7/3/2007

7/3/2007

7/3/2007

8/1/2007

8/1/2007

8/I/2007

812312007

812312007

9/4/2007

914/2007

76

76

76

76

76

76

76

76

76

76

76

76

99

99

99

99

99

99

99

99

99

99

99

99

99

G 'GasAccourlting\GASAC C',HEDGd,_G'2008'January',Hedging Posrtiorl and Mark to-Ma ket as ol January 31,2008



Dec-07 - EXPIRED
Dec-07 EXP&RED

Jan - 08
Jan - 08
Jan 08
Jan - 08
Jan . 08
Jan 08
Jan 08
Jan OS

Jan 08
Jan 08
Jan 08
Jan 08
Jan 08

EXPIRED
EXPIRED
EXPIRE D

EX PIRL C

EXPIRE D

EXPIRE D

EXPIRED
EXPIRED
EXPIRED
EXP&RED
EXPIRED
EXPIRE.O

EXPIRFD
Feb 08 EXP&RED

Feb 08 EXPIRED
Feb. 08 EXPIRED
Feb 08 EXPIRED
Feb 08 EXPIRED
Feb 08 EXPIRED
Feb 08 EXPIRED
Feb 08 EXP&RED
Feb 08 EXPIRED
Feb OS EXPIRED
Feb 08 EXPIRED
Feb-08 i EXERC &SFD)
Sold Futures
Feb - 08 EXP&PEG
Feb Qe. EXP&PEG

20
'0
'I
11

Il
Il
11

11

11

34
54

22
22
9
9
9
8
8
8
9
9
9

42
42
17
17

17

Cnllai

3-Way

3-War

3 Way

Cnllar

Collar

3 Way

3 Way

Future
Cai

Spread

Bnught Cail at

Sold Put at

Bought Catt at

Sold Put at

Sold Call al

Bought Catt a,
.'old Put at
"old Call at

Bought Cail a&

Sold Put at
Sold Call at
Bought Call at
Sold Put at
Bought Call at
' old Put at
Bought Call
sold Put at
Sold Call at

Bought Call

Sold Put at
Sold Call at

Bought Catt
Sold Put at
Sold Cah at
Bought Call

Sold Put at
Bought Cali

at

at

at

Bougnt Call at &Exercise(i
Sold Cail at

$0 580
$0 120
$1 185

($0 160)
($0 550)
$1 100

($0 200)
($0 350)
$0 946

($0 285)
($0 285)
$0 67D

($0 200)
$0 395
$0 080
$1 350

($0 200)
($0 670)
$1.340

($0 250)
($0 550)
$1 006

($0 270)
($0 360)
$0 720

($0 250)
$0 425

see above)
$0 100

60& Ii

20th

90&II

3001
I 001/I

Boiil

201I
100&&i

901I'

201&i

100&&

70th
209&

70th
30I I&

90th
30th

I 001&i

SQII&

2Dtti

90t&i

90II&

200&

100&ii

70&&&

201 ti

60tli

90II'

7 950
6 700
10.500
7 000
13 500
9 050
6 500
13 000
9 450
6 750
13 500
8 400
6 450
8 400
7 000
10 450
7 000
13 500
8 700
6 500
12 000
9 550
6 500
13 500
8 500
6 450
8 000
8 101

10 100

T
T
T
T
T
T
T
T
T
T
T

P
P
T
T
T
T
T

T
7'

T
T
T
T
P

20'/
20%
10%
10%
10%
10/
10%
10%
103(
10%
10%
50%
50%
20%
20'/
10%
103'
10%
10%
10%
I 0%
10%
10%
10%
50%
50'I
20%

20'I

100%

10%

20%

30%

80%

100'/

10/

20'/

30%

80%

100%

10/3/2007
10/3/2007

6/5/2D07

6/5/2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
8/I/2007
8/I /2007
8/ I /2007
9/6/2007
9/6/2007

11/26I2007
11/26/2D07

6/5/2007
6/5/2007
6/5/2D07
7/2/2007
7/2/2007
7/2/2007
8/I /2007
8/I /2007
Bi1 /2007
9/6/2007
9/6I2007

11/30/2007
I/28/2008

11/30/2007

g9
99
109
109
109
109
109
109
109
109
109
109
109
109
109
85
85
85
85
85
85
I35

85
85
85
85
85
85
85
85

SC Hedging Plan
Position Report
1/31/2008

Mar-08
Mar 08
Mar-08
Mar-OS

Mar. 08
Mar-08
Mar 08
Mar 08
Mar-08
Mar 08
Mar-08
Mar-08
Mar. 08
Mar-08
Mar-08
Mar-08
Mar 08
Mar-08
Apr 08
Apr 08
Apr-08
Apr 08
A rOB
May-08
May 08
May-08
May 08
Me 03
Jun OR

Jun-0(
Jun Oe

Juii 08
Jun 08
JUI 08
Jul 08
Jul-08
Jul-08
Jul 08
Jul 08
Jul 08
Aug-08
Aug-08
Aug 08
Aug-OR

Aug-08
Aug-08
Aug-CR

Au -08
Sep-CB
Sep Cs

Sep 03
Sep-(iB
Sep 08
Sep-08
Sep-08
Se DR

Oct 08
Oct OR

Oct-08
Oct-08
Oct-08
Oct-08
Oct-CB
Ocl-Cn

Month Contract Volume
7
7
7

6
6
6
7

7
7

20
20
20

3 N/ay

3 Way

3.N/ey

3 N/ay

13
I

I .'

I:!
13
12
I?
I i

I?
I?
I?
I?
12
I?
I .'

19
19
19

3 lnar

3 Way

Crh

3 Way

C. i)'lar

3.W iy

C.i '

Sp r e art

3 INuy

Caii
Spiced

3.INey

Cail

Sprean
C a I!

Spica(I

3 &Nay

3 Way

3 I/I/ay

3 Way

Call

Spread

-&Nay

Bi-Way

6 Call

Spread

Tool
Bought Call al

Sold Put at
Sold Cali al

Bought Call at

Sold Put at

Sold Cali at

Bought Call el

Sold Put at
Sold Call at

Bought Cail a'

Sold Put at
Sold Call at

Bought Cali at

Sold Put at
Sold Call at
Bought Call at

Sold Put at

Sold Can at

Bought can at

Soio Put at

Bought Call ei

Sold Put at

sold Caa at

Bought Cail at
Sold Put at

Bought Cail iit

Sokl Put ai
Snkt Call at

Bought Cai iit

Sold Call ar

Bought Call:it
Sold Put ai
Sold Call a!
Bought Catt it

Sold Call al

Bought Cali it
Sold Put at

Sold Call at

Bought Call xt

Sold Call at
Bought Cail at

Sold Call at
Bought Call at

Sold Put at

Sold Call al
Bought Call at

Sold Put at

Sold Cali at

Boug ht C a& I at
Sold Cail at
Bought Call at

Sold PuI at
Sold Cali at
Bought Call at

Soi(t Put at
Sold Cali ut

Bought Call at

Sold Call *t
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at

Sold Call at

n Posit&of&a

Purchase
Plica

$1 400
($0 220)
($0 700)
$1 335

($0 330)
($0 450)
$1 020

($0 260)
($0 42D)
$0 960

($0 300)
($0 200)
$0 950

($0 340)
($0 160)
$0 800

($0 240)
$0 120
$0 543

(SO 250)
$0 500

($0 100)
$0 120

Price
GDI

$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074
$8 074

$0 430 $8 20:I
($0 100) $8 203
$0 492 $8 203

($0 100) $8 203

$0 465
($0 130)
$0 530

($0 130)
($0 100)
$0 555
$0 080
$0 535

($0 200)
$0 580

($0 140)
($0 140)
$0 770

($0 150)
$0 150
$0 620

($0 285)
$0 710

($0 190)
($0 220)
$0 900

($0 215)
$0 215
$0 960

($0 420)
$0 890

($0 130)
($0 300)
$0 945

($0 230)
$0 230

$8 281
$8 281
$8 281
$8 281
$8 281
$8 281
$8 281
$8 348
$8 348
$8 348
$8 348
$8 348
$8 348
$8 348
$8 348
$8 357
$8 357
$8 357
$8 357
$8 357
$8 357
$8 357
$8 357
$8 420
$8 420
$8 420
$8 420
$8 420
$8 420
$8 420
$8 420

$0 613 $8 123
($0 320) $8 125
$0 430 $8 125

($0 070) $8 125

T
T
T
T

1

T

T
T

T

P
P
P
T
T

T
P
P
P

6/5/2007
6/5/2007
6/5/2007
7/3I2007
7/3/2007
7I3I2007
8/I /2007
8/1 /2007
BII I2007

8/23/2007
8/23/2007
8/23/2007

9/4/2007
9&4&2007

9/4/2007
10/23/2007
10/23/2007
10/23/2007

66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66

90th
30&11

100'Ii
8011
20&iI

100th
909&

I otli

I 00th
6011&

1011&

100th
5011&

10&Ii

1000&

50t h

20ih
90t h

10 250
6 750
13 500
8 650
6 500
13 100
9 750
6 250
13 500
7 950
6 250
12 500
7 800
6 350
13 000
7 750
6 400
12 000

10%
10%
10%
10/
10%
10%
10%
10%
10%
30%
30%
30%
20%
20%
20%
20%
20%
20%

10'/

20%

30%

60%

80%

100'/

8/29/2007
8/29/2007
I 2/6/2007
1 2/6/2 007
12/6/2007

20%
20%
20%
20%
20%

61
61
61
61
61

8.100
6 000
7 700
6 000
10 000

20%90(ti
10&h

70th
I 01ti 40%

I QOIII

90I I&

20tn
90th
10&Ii

I DO&It

100th
100th
8 C III

I ( II&

I gi)th

100th
10301
SOtli

1091
90&1&

90th
100&Ii

I 001II

I 00&1&

1 001&1

1 0th

&DO&II

9i)th

1 0th

100th
I (IQth

100ni
1000&

I 08&

10001
90th
loni

100&&&

100tti
I 00&Ii

100m
100&

I i)0th

9001
I D lb

I QQIII

7 950
6 250
8 100
5 500
11 000
9 900
13 000
8 25D
5 500
11 000
9 850
13 000
8 550
5 750
12 000
8 350
11 500
10 150
13 000
8 700
5 500
12 000
8 400
6 000
12 000
10 400
13 000
S 700
5 500
12 000
8 400
6 000
12 000
9 800
13 ODO

8 500
4 900
12 000
S.750
5 800
13 OOD

P
P
T
T
T

T
T
T
T
T
T
T
T
T
T

T
T

T
T

T
T

T
T
T
T

T
T
T

20%
20%
20'/
20'/
20%
10'/
10'/
30'/
30'/
30%
10%
10%
I 0'/

10%
I D%

10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10%
10'/
10%
10/
10%
10/
10%
10%
10%
10%
I Q%

10%
10'i
10%

20%

40%

10%

40'/

10%

20%

30%

10%

20%

30%

10%

20%

30'/

10%

20%

30%

8/30/2007
8/30/2007
I 2 /7 /2007
12/7/2007
I 2/7/2007
11/5/2007
11/5/2007
12&7/2007

I 2/7/2007
I 2/7/200 7

I 1/5/20 07
11/5/2007
12/6/2007
I 2/6 I2007
12/6&2D07

1/4/2008
I I4I2DOS

11/5/2007
11/5/2007
I 2/7/2007
I 2&7&2007

12/7/2007
1/3/2008
I/3/2008
1/3/2008

I I /5/2007
11/5/2007
I 2/6/200 7

12/6/2007
I 2/6/2 007

I /3/2008
I /3I2008
I /3/2008

11/2/2007
I r /2/2007
I 2/7/2007
12/7/2007
I 2/7/2007

I/3/2008
\/3/2008
1/3/2008

61
61
61
61
61
66
66
66
66
66
54
54
54
54
54
54
54
55
55
55
55
55
55
55
55
58
58
58
58
58
58
58
58
87
87
87
87
87
87
87
87

Strike/CeiT&ng/F Pnce/Ti Cummuleuve Mek y)

Decile kmr &rie % Coverage Coven&Be Trade Date Cohtrecta

G GusAc .ounhng&GASACC HEDGINC'i2008ulunuary Hedgng Position and Mark lo Market as of January 31 ?008

Dec-07-EXPIRED 20 CollarBoughtCallat $0580Dec-07EXPIRED ___ 20 Sold Put at {$0 120)

Jan - 08 • EXPIRED _1

Jan - 08 EXPIRED I1

Jan 08 EXPIRED 11

Jan - 08 EXPIRE C t 1

Jan - 08 EXP+RED It

Jan 08 EXPIRED I1

Jan 08 EXPIRED 11

Jan 08 EXPIRED I1

Jan 08 EXPIRED fl

Jan 08 EXPIRED $4

Jan 08 EXPIRED 54

Jan 08 EXPIRED 22

Jan 08 EXP+RED 22

Feb 08 EXPIRED 9

Feb 08 EXPIRED 0

Feb - 08 EXPIRED 9

Feb 08 EXPIRED 8

Feb 08 EXPIRED 8

Feb 08 EXPIRED 8

Feb 08 EXPIRED 9

Feb 08 EXPIRED 9

Feb 08 EXPIRED 9

Feb 08 EXPIRED 42

Feb 08 EXPIRED 42

Feb-08 _EXERCISED) 17

Sold Futures 17

Feb - 08 EXPIRED

Feb O_ - EXPIRED 17

Bought Call at $1 185

3-Wa'_ Sold Put at ($0 160)

Sold Call at ($0 550)

Bought Call at $1 100

3-Way Sold Put at ($g 200)

Sold Call at ($0 350)

Bought Call at $0 946

3 Way Sold Put at ($0 285)

Sold Call at ($0 285)

Collar Bought Call at $0 670

Sold Put at ($0 200)

Coriar Bought Call at $0 395

Sold Put at ($0080)

5_ought Call at $1 350

3 Wa'_ Sold Put at ($(3 200)

Sold Call at ($0 670)

Bought Call at $1 340

3 Way Sold Put at ($0 250)

Sold Call at ($0 550)

Bought Call al $1 006

3 Wa,_ Sold Put at ($0 270)

Sold Call at ($0 360)

Co_;a+ Bought Call at $0 720

Sold Put at ($0250)

Bought Call al $0.425

Future_

Cal Bought Call al (Exercmed • see above)

Spread Sold Call at {$0 100)

601h 7 950 T 20% 100% 10/312007 99
20th 6 700 T 20% 101312007 99

90th 10.500 T 10% 6/5t2007 109

30th 7000 T 10% 10% 61512007 109

10Oth 13 500 T 10% 615/2007 109

80th 9 050 T 10% 71212007 109

20th 6 500 T 10% 20% 7/2/2007 109

10Oth 13 000 T 10% 71212007 109

901h 9450 T 10% 8/I/2007 109

20th 6750 T 10% 30% 8/112007 109

IOOIP 13 500 T 10% 81112007 109

70111 8400 T 50% 80% 9/6/2007 109
201h 6 450 T 50% 91612007 109

70t h 8 400 P 20% 100% 11/26/2007 10g
30m 7000 P 20% t 1/26/2007 109

90th 10450 T 10% 6/5/2007 85

30th 7 000 T 10% 10% 6/5/2007 85

10Olh 13 500 T 10% 6/5/2007 85

80th 6 700 T 10% 7/2t2007 85

20th 6 500 T 10% 20% 7/2/2007 85

9Oth 12 000 T 10% 71212007 85

90th 9 550 T 10% 8/I 12007 85

201h 6 500 T 10% 30% 8/1/2007 85

1001h 13 500 T 10% 8/1/2007 85

70th 8 500 T 50% 80% 916/2007 85

20th 6 450 • 50% 9/6/2007 85

60m 8 0O0 P 20% 11/30/2007 85

8101 100% 1/28/2008 8855

90tr 10 100 P 20% 11/30/2007 85

SC Hedging Plan

Position Report

1131/2008

Open posibon$

Month Contract Volume Tool

purchase Price

Price (GDI)
Mar-08 7

Mar 08 7

Mar-08 7

Mar-08 6

Mar-08 6

Mar+08 6

Mar 08 7

Mar 08 7

Mar-08 7

Mar 08 20

Mar-08 20

Mar-08 20

Mar-08 I 3

Mal-08 _ 3

Mar-08 17

Mar-08 18

Mar 08 13

Mar-08 13

Apt 08 _2"

Apr 08 12

Apr-08 12

Apr 08 12

ApI 08 12

Bought Call al

3Way Sold Pul at

Sold Call at

Bought Call at

3 Way Sold Put at

Sold Call at

Bought Call al

3-Way Sold Put at

Sold Call at

Bought Call a'r

3 Way Sold Put at

Sold Call ai

Bought Cal_ at

3 Way Sold Put at

Sold Call at

Bought Call at

3 vVay Sold Put al

Sold Call at

Colia, Bought Call at

Solo Put al

Bought Call a[

3 Way Sold Put at

Sold Call at

$1 400

($0 220)

($0 700)

$1 335

($0330)

($0 450)

$1 02O

($0 260)

($0420)

$0 960

($0 300)

($0 2OO)

$0 950

($0 340)

($0 160)

$0 800

($0240)

($0 120)

$0 543

($0 250)

$0500

($0 100)

@0120)

$0 613

$8 074

$8 074

$8 074

$8 074

$8074

$8.074

$8 074

$8 074

$8 074

$8 074

$8 074

$8 074

$8 074

$8 074

$8 074

$8 074

$8.074

$8 074

$8 074

$8 074

$8074

$8 074

$8 074

$8 125
May-08

May 08 12

May-08 12

May 08 12

Jun 08 ?

Jun-06 7

Jun 08 19

Jun 08 19

Jun 08 19

Jul 08

Ju}08

Jul=08

JuI-08

Jul08

Jul 08

Jut08

Aug 08

Aug-08

Aug 08

Aug-08

Aug-Q8

Aug-08

Aug-Ca

Aug-08

Sop-08

Sep 08

Sep 08

Sop 08

Sep 08

Sep-08

Sep-08

Oc[ 08

Oct 08

Oct-08

Oct-08

Oct-08

Oct-08

Oct-Ca

gel-Ca

Co,;ar Bought ca;r at
Sold Put al

Boughl Call _it

3-W_y Sold Put al

Sokl Call at

Ca' Bought Cal at

Spread Sold Call a[

Boughl Call at

3 W_y Sold Put at

Sold Call a_

5 Cai_ Bought Cmi }I

5 Sp+ead Sold Call at

6 Bought Call _t

6 3-Way Sold Put al

6 Sold Call at

Call Bought Carl ;at

5 Spread Sold Call at

"_ Carl Bought Call at

5 Spread Sold Call at

6 Bought Call at

6 3 Way Sold Put at

6 Sold Call at

5 Bought Call at

5 3 Way Sold Put at

5 So)d Call at

6 Call Bought Call at

6 Spread So_d Call at

6 Bought Call at

6 3 Way Sold Put at

6 Sold Call at

5 Bought Call at

5 3 Way Sold Put at

5 Sold Call at

(;all Bought Call at

9 Spread Sold Call at

8 Bought Call at

8 3-Way Sold Put at

8 Sold Call at

9 Bought Call at

9 3-Way Sold Put at

9 Sold Call at

($0320) $8 125

$0 430 $8 125

($0 070) $8 125

($0 070) $8 125

80 430 $8 208

($0 100) $8 203

$0 492 $8 203

($0 100) $8 203

($0 100) $8 203

$0 465 $8 281

($0 130) $8 281

$0 530 $8 281

($0 130) $8 281

($0 100) $8 281

$0 555 $8 281

($0 080) $8 281

$0 535 58 348

($0 200) $8 348

$0 580 $8 348

($0 140) $8348

($0 140) $8 348

$0 770 $8 348

($0 150) $8 348

I$0 150) $8 348

$0620 $8 357

($0 285) $8 357

$0 710 $8 357

($0 190) $8 357

($0 220) $8 357

$0 900 $8 357

($0 215) $8 357

($0 215) $8 357

$0 960 $8 420

($0 420) $8 420

$0 890 $8 420

($0130) $8 420

($0 300) $8 420

$0 945 $8 420

($0 230) $8 420

(S0 230) $8 420

StrikeJCeiUng/F Price/Ti Cummulative Max #

Deciie loot me % Coverage CoveraQe Trade Date Contracts

90th 10 250 T 10% 61512007 66

30th 6 750 T 10% 10% 6/5/2007 66

100':h 13 500 T 10% 61512007 66

80m 8 656 T 10% 7/312007 66

20In 6 $OO T 10% 20% 71312007 66

100th 13 100 T 10% 71312007 66

90th 9 750 T 10% 8/1/2007 66

10th 6250 T 10% 30% 81112007 66

100th 13 500 7 16% 8/112007 66

60th 7 950 P 00% 8/23/2007 66

10th 6 250 P 30% 60% 812312007 66

10Oth 12500 P 30% 8/23/2007 66

50th 7 800 T 20% 91412007 66

10t h 6 350 T 20% 80% 9/412007 66

10Qth 13 000 T 20% 91412007 66

501h 7 750 P 20% 10/23/2007 66

201h 6400 P 20% 100% 10/23/2007 66

901:h 12 000 P 20% 10/2312007 66

90_:h 8.100 P 26% 20% 8/29/2007 61

10lh 6 000 P 20% 8/29/2007 61

70[h 7 700 T 20% 121612007 61

10[h 6 00O T 20% 40% 12f6/2007 61

10(hh 1 O 000 T 20% 12/6/2007 61

90th 7950 P 20% 20% 8/30/2007 61

20th 6250 P 20% 8/30/2007 61

90th 8 100 T 20% 12/7/2007 61

10th 5 500 T 20% 40% 12/7/2007 51

109th 11 000 T 20% 12/712007 61

1001 h 9 900 F 10% 10% 111512007 66

10gth 13 000 T 10% 11/5/2007 86

8Cth 8 250 P 30% 12s7/2007 66

1C th 5 500 P 30% 40% 12/7/2007 65

100th 11 000 P 30 °/o 12/7/2007 66

100th 9850 T 10% 10% 11/5/2007 54

103th 13 000 T 10% 111512007 54

801h 8 550 T 10% 121612007 54

5 750 T 10% 20% 12/6/2007 5410th

901h 12 000 T 10% 12/612007 54

901h 8 350 T 10% 30% 11412008 54

1O0th 11 500 1" 10% 1/4/2008 54

100th 10 150 • 10% 10% 11/512007 55

100th 13000 T 10% 111512007 55

100th 8 700 T 10% 121712007 55

10th 5500 T 10% 20% 121712007 55

100th 12 000 T 10% 12/7/2007 55

9gth 8400 T 10% 1/312008 55

10th 8 000 T 10% 30% 11312008 55

100th 12 O0O T 10% 1/3/2008 55

10Oth I 0 400 T 10% 10 % 1115/2007 58

100th 13 00O T 10% 11/512007 58

100th 8 700 T 10% 12/6/2007 58

10th 5 500 T 10% 20% 12/6/2007 58

100th 12 000 T 10% 12/6/2007 58

90th 8 400 T 10% 1/3/2008 58

10Ih 6 00O 7 10% 30% 1/312008 58

100th 12 000 T 10% 1/3/2008 58

100th 9 800 T 10% 10% 111212007 87

1g0th 13 000 T 10% I 112/2007 87

100th 8 500 T 10% 121712007 87

lOth 4.900 T 10% 20% 12/7/2007 87

100th 12 000 T 10% t 2/712007 87

£0th 8.750 T 10% 11312008 87

101h 5 800 T 10% 36% 11312008 87

1g01h 13 000 T 10% 11312008 87

G GasAu :ounhngkGASACC,HEDGING_2O08_January_Hedgmg Posihon and Mark IO Market as of January 31 2008


